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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | eentieenenns 1,443,324,265 |......oovvvoerncrnenrneniins | e, 1,443,324,265 | ............. 1,112,105,952
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON SLOCKS......eouverurrirceirrireesisesisessess sttt ssstensins | eoresssesesnns 235,442,313 | ..o | e 235,442,313 | oo 267,545,231
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....(8,338,015)), cash equivalents ($.....137,195,967)
and short-term investments ($.....373,170,696)...........ccccurmerrirmeemmmeriiieessnerissessessenes | seessissesesens 502,028,648 | .......oevvrerrirerrieririrerins | e 502,028,648 | ............... 627,963,107
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVESted @SSES..........cvuuurvecriririerciiereiesri st esssaenss | sesisenesienssens 48,351,043 | ..o | e 48,351,043 | oo 4,115,150
9. ReceiVables fOr SECUMIES...........rvimiviereiericrirerie s sssesesssesnens | cesssesessenssnns 16,417,105 | ..o | i 16,417,105 | .o
10.  Securities lending reinVeSted COIAEIAl @SSELS...........c.cvivirieeieeiereeese e tsstes e sessnes | esvessesssssssssssesssssssesesins | sreessssssssssesessssessesissssenss | ssessesssssssessessssessesssenes 0 [
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cooeeee | cevververeernnnnns 16,917,481 | oo 1,122,220 | e 15,795,261 | ..cooovcvvree 11,103,902
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (3.....10,545,951).......cvcuueremmrrerieeesseeressseessssesssssssesssssessssssssssnns | sessssesessneees 10,545,951 | .oovvoerierinerinerisenineee | vereieesinenns 10,545,951 | oo 15,167,019
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS............cccviuiiciiciiniiniinessrsininessiesiis | v 94,211 | o | e 94,211 | oo 6,353,657
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UniNSUred PIANS...........cc.cueeiveieieineiesee e esssienes | cvressessesessenns 36,363,405 | ..o | s 36,363,405 | ..oooveeierinns 4,397,409
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccccoveevceveens | ovvervesienienenns 124,479 | oo | v 124479 | oo 161,195
18.2 Net deferred taX @SSEL..........ccciriiriiiiiiii s nnes | erienieni i B1A72 | oo | v G172 | s 61,172
19, Guaranty funds receivable O ON AEPOSIL.........c.cveviiriieieieiiiee ettt sees | estessesessssssessesssssstessesns | ssessesssssssessessssessessessssenss | sssessesssssssessessnsessessesanes [0 T
20. Electronic data processing equipment and SOfWarE............ccc.veieieiereierieieseiesssseeisnis | evsessesessnsenens 5,898,068 | .....ccccovvrrrnnee 5,898,068 | .....covverereririeienad (01 IO 2,753,040
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 26,104,097 | ...cccvvernne. 26,104,097 | ..cooovereeeceeind 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates............ccvevivieiieieeiessiee s | e 4,096,619 |..coovevereieesieieeieas
24. Health care ($.....69,240,658) and other amounts receivable 73,605,211 4,364,553
25. Aggregate write-ins for other than invested asSets............cccvveeeeniiicncceeeeeeseeenees | e 6,728,695 2,991,600
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........c.crermrvereeernremeeesneresessssesssessssssssessssssssssessssnses | seesssseeenns 2,441,906,681 | ...oovvvereennn. 40,480,538 | ............. 2,401,426,143 | ............. 2,131,185,860
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......ceeuueerreeieeerneeiseeeseesseeesssesssssesssssssssessssssssesssssssessssssssssssssssssssns. | sessssessnnes 2,441,906,681 | ...oovvvereennn. 40,480,538 | ............. 2,401,426,143 | ............. 2,131,185,860
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
25071, Prepaid BXPENSES. .......ocvuevievireiieieieissie ettt bs st st ss s s besses e banes | sntessesssnsenans 2,991,600 | ..coovvevrrnnne. 2,991,600 | ..ooovvevrcrereeeeeed [0 U
2502. Receivable for Michigan Claims TaX..........ccccccuieieiciiiieiese et ssssssssesees | sssessesissssssssns 3,737,095 ..o | e 3,737,095 | .o
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 | oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweererremeniressssessssessssnsssesesssnes | corsenesnsssssseess 6,728,695 | ..ooovriieriinns 2,991,600 | .oovvererrenes 3,737,095 | oo 0




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....9,936,642 reinsurance Ceded)..........c..cowvuerververeeemeeeneeenseieneeenennens | coereesrseinees 350,302,684 | .................. 11,230,577 | oo 361,533,261 | ...coovvvnenee 326,928,170
2. Accrued medical incentive pool and bonUS @MOUNLS..............curierieriimiiniinresineiesiesienes | oreeneeneinees 79,061,705 | ..o | v 79,061,705 | ..o 74,465,252
3. Unpaid claims adjustment EXPENSES...........ccwrrrimiierierericriesiesssessisssesssesesssssssssesnees | oeseeessnesneees 12,438,883 | ..o | e 12,438,883 | oo 9,930,948
4. Aggregate health policy reserves, including the liability of $.....1,500,003 for
medical loss ratio rebate per the Public Health Service ACt..........ccovvieieieenenieiecseieniens | e 53,749,110 | oo | veverieneieinns 53,749,110 | coovverevrirene 76,021,890
5. AQQregate life PONICY TESEIVES........ovururieeeirrerieeineiss s eeeeess ettt ssesssssssssessns | stessssssessessssssessnssessessesses | sressessasssnsssssensnssessansnssns | sesessssssessmsssessnssassnssnses [0 U
6. Property/casualty unearned premium reserve
7. Aggregate health ClaIM FESEIVES. ..ot ssessss s ssssssntas | sesestsssssssessssessssessssssnssesss | sesessessssssssessasssssessansnsss | essnssssssnsssssssssessansnnssnes [0 U
8. Premiums received in @dVANCE...........c.cocuuiiiiiiiiiiisisnsssis s sssssssines | orssnssnesnees 83,562,641 | ..o | s 83,562,641 | ..ooovvvis 88,833,722
9. General eXpenses dUE OF ACCIUBM.............c.evevivereeierceeieie ettt sssssaesaens | saeseessesissesens 24727473 | oo | e 24727 473 | oo 31,347,609
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 00N realized GaINS (I0SSES))......c.cvicrirerriieiiieieieeieiee et ssesesns | ebsesesesesesessssebssssesesesess | ebessesesssssessssesessssesessssess | cresssesessssesessssesessssesenns 0 [
10.2 Net deferred taX HADIIY..........c.orrieiereieiece ettt sttt stenses | sfeeseessessestssssessestesssessastes | sressesssssessastassssssestessnnssns | sebsssssssessnssssssnssessnesenes [0 U
11, Ceded reinsurance premiums PaAYADIE............cccvrveverieiriereiie et saes e sesssseens | eevessesessessssens 2,194,978 | ..o | e 2194978 | ....cooveree. 3,794,606
12. Amounts withheld or retained for the account of Others.............ccceveivcveiieiciceseceseees | e 874,219 | oo | e 874,219 | oo 811,029
13.  Remittances and items not allocated..............covviiieiiiiins | s 1,258,906 |....coovvriiiciieiieiiiieins [ i 1,258,906 |....covvvveviirciiciieiines
14.  Borrowed money (including $.......... 0 current) and interest
thereon $.....34,667 (including $.....34,667 CUMTENT)......cveurmrreemrreerenrecrnneeseseeeesssenesnesssnns | seeeesseeessas 50,034,667 | ...ooevererrerincrieninenens | cereneeinenenns 50,034,667 | ...coovorvvrennne 50,036,833
15.  Amounts due to parent, subsidiaries and affiliates............covirvrrerieeveieeee s | e 51,339,171 | oo | e 51,339,171 | e 44,795,787
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($..........0) COMPEANIES.........coooeveereeciecreeieeieei | eeeieeiensesseeeesseesensiees | eoeeeieeeieensessiesnsesessssnnsns | eerserssenssesssensssnssenssees0 [ erveesseessessessieesseessesnseenes
21.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........c.evvrurirririnrns | rrvrrerinsissisessesnsiesns | rreesseseessssesssssessesssnses | sssessssssessnsssssessassssnses [0 U
22. Liability for amounts held under uninsured plans.............cccccueevereicinesieneessesesessesiesieiens | everessssnans 45,005,559 | ..cocviiiiieieseieneeens | v 45,005,559 | .oovereiiinns 8,741,770
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). oo | cvveresiesieseneenes 1,710,947 | v (O 1,710,947 | oo 1,879,500
24, Total liabilities (LINES 110 23).......ccuurrieeererierrieeriesesesisesisesssessesessesessessssesssesssssssssns | cessneessesees 800,545,776 | .....ovvvvrnene 11,230,577 | v 811,776,353 | covvovvvernee 732,242,666
25.  Aggregate write-ins for special SUrPIUS fUNDS...........ccovvrveieeiieiciieseese e | cvrereeinnas )%, 0 GO IS XXX oo | e (01 I 36,829,000
26.  CommON CAPItAl STOCK........cvuevieiieiieicictee st snnns | avreseinnean 9.9, GO I )0, 0 ORI BTN 10,000 | covererrereieieins 10,000
27, Preferred Capital SLOCK........coivuririrrririeiesisse ettt nssesans | sesseneeens ) .9 O S XXX ooieriririeiens e essseesines | e
28.  Gross paid in and contributed SUMPIUS...........c.cveireveriinieieieisee ettt ssssssesessssenss | avsesseenneas 9.9, GO XXX oeievevieiiens | vevvereieiieins 15,693,045 | ...ccoocvevee 15,693,045
29, SUMIUS NOLES.....uveueeercerieeseesneiseissessstsssssssss st ess s ssess st ess st ssessssssessessnssessessnssnsses | sessssssnees ) .9, O S XXX etveveieees [ et ssssesees | evevesssssssssesesssssesaeses s
30. Aggregate write-ins for other than special Surplus funds............ccocevererenisieieniseieieieens | coeieininas 9.9, GO I XXX eetrvreieinins | vvvevrensesssiese s [0 RN 0
31, Unassigned funds (SUMPIUS).........c.cueerveeveererrirereseiesieiseeessssesesesseseessssessesssssssssssesssssnsesees | envessereeres X Kurrereensnrenens | ververrsnee e XXX s [ e 1,573,946,745 | ............. 1,346,411,149
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (1) I ISR ) .9, O S XXX etrveveieens | e sessssssieses | evevssssssssssesessssseseses s
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PR [OOSR 0.0, SO XXX iiiriarieirnnns | oerssisnenssisssssensesssssssesies | aosesessssssessessssssessesesanes
33. Total capital and surplus (Lines 25 to 31 minUS LiN€ 32).........ccooeveueirreeeieeirereeeeceeeeeeeeiens | cveveienas )%, 0 GO IS )9, G [ 1,589,649,790 | ............. 1,398,943,194
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccouveeviveriieeniieeseeeseee s | cevevevinnens D,9,9 ORI RN D9, GO 2,401,426,143 | ............. 2,131,185,860
DETAILS OF WRITE-INS
2307, ESCREALS. ..vvvvveerreeraeeseeesseessesessseesseesssess st sss st ssesssssssssesssseessssssssessesssseessssssssssssnsssans | eessssessnssesans 1T10,947 | oo | e 1,710,947 | s 1,879,500
2302, oo | et sres ettt | neneeeeen sttt | erest et LU R
2303, eSSt nes | et seeet e es st ennte | neestsene sttt nens | eesssess st (O
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE)......cc.ruerreerrrmesreerssnssasessssnssssessssees | eseesssessssesans 1,710,947 | oo [0 I 1,710,947 | v, 1,879,500
2501. Reserve for ACA Fee due in 2018...........ooviiniiniiciiiiesiesesiessssssssisssinss | cesviessissnons ) 9,9, CONINE IO XXXt | | o 36,829,000
2502, .ottt R ettt | eetsees st ees e nn st | seeest e s st en st nene | Sbseessnes et en st | sesssees sttt
2503, .ot | cebtee et ennte | senest st | Hbeees sttt | sresi et
2598. Summary of remaining write-ins for Line 25 from overflow page...........coc.ereereenneneineinsienenns | coveereennenns ) 0.9, NN IS D99, GO IS 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........ccccvvrrrieerereiieierisiesissessessnsns | eerersenessenns 0.0, SO P XXXovivriiriine | cveerrisssieeresisssesesensanes (O I 36,829,000
300, oeereeeeeeer ettt nes | eessees s st st sees s ens s enste | seeesteees st st eestnens | seseessanest et eness st | seesseess ettt enes
3002, .ottt | cess sttt n et | serest sttt eens | eheees sttt | sresiene st
3003, ettt | eeesees s st eent st eente | seeest s sttt nene | Sbseessnes ettt nentas | seessees sttt
3098. Summary of remaining write-ins for Line 30 from overflow page..........cccovvveveveveverceieeisenns | ceveerereniens D0, SO DU XXX oiveveveies [ v [0 U 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Lin 30 @DOVE)......ceveiviuiriiierierieiisieseeiesiesisieieiins | eeresresianans 2.9, SO PO XXX




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES

—_

Member months

Risk revenue........

Aggregate write-in:

N e a B ow D

Net premium income (including §.......... 0 non-health premium iNCOME).........ccvvvererrerrirereiennns
Change in unearned premium reserves and reserve for rate credits..........ocooovvvrerinseeiieiennes

Fee-for-service (net of $.......... 0 medical EXPENSES)......ccviveiicreierereiee e

s for other health care related revenues...........ccoceevveveniecseseeese e

Aggregate write-ins for other non-health reVENUES............c.ccevieerivieicccecee e

8. Total revenUES (LINES 210 7)....oucvviecieiieeecte et

Hospital and Medical:

9. Hospital/medical DENETILS..........cccevevcreeee ettt saene

10.
1.
12.
13.
14.
15.
16.
Less:
17.
18.
19.
20.
21.
22.

Outside referrals..

Prescription drugs

Total hospital and

Non-health claims

23.
24,
25.
26.
27.
28.

Net investment gal

29.
30.

Aggregate write-ins for other hospital and medical......
Incentive pool, withhold adjustments and bonus amounts...........

SUDLOLAl (LINES 910 15)....eucvieeieicteeeie ettt a st

Other ProfeSSIONAl SEIVICES..........ccvieveiircreieteee et bbbt bnes

Emergency room and OUt-0f-8r8a.............ccceurveeieeieiieeeies e essse s s ssssseenees

NEE FEINSUFANCE FECOVETIES......ovvrieiereirisieiseiseisisssessees sttt ssansesns

medical (LINES 16 MINUS 17).....covuevrrieseieiereeesee e

(NBE) ettt ettt en

Claims adjustment expenses, including $.....74,377,928 cost containment expenses................

General adminiStrative BXPENSES.........c.ccevevevieeieieiesee ettt seesans

Increase in reserves for life and accident and health contracts (including

Net realized capital gains (losses) less capital gains tax of $.......... 0nvoeeee e

ins or (108S€s) (LINES 25 PIUS 26).........cevreverererrreerersseseessse e eessssesenes

Net gain or (loss) from agents' or premium balances charged off [(amount recovered

Net income or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 PIUS 28 PIUS 29).........cerurrererrererririrnsinsiesssssssseesessesessssessssssssessssssssenes

31.
32.

Federal and foreig

Net income (loss)

N INCOME taXES INCUITE........cvvvieeriieciercce et

(LINES 30 MINUS 31)..vucvereriireeeeeieriseeseeseseseeseesssesesessesssseessessssssessassssesssseens

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
6,702,890 6,150,829
........... XXXovevvvirereinne | v 3,151,816,482 | ............2,686,752,935 | ............3,588,809,215
........... XXX ovevvivereinne | vvverernnennnn 15,282,581 | i 2,424,906 | .......ccc......(7,904,075)
........... XXX otivirerenine | nseesenesessssssssssesisnees | seesssssesssssesssssssssssssssss | sesssesssssesssssssnssssssns
........... XXX otvvireerenine | mseesssesessssesssssssisnnes | seesssssesssssssssssssssssessss | sessssessssssssssssssssssssssanns
........... XXX eevvvinereinne | vvverernseerinnenrnn23,095 | v 36,456 | oo 49,323
........... XXXoeerreserennns | nneresnsssnsnssreonseenennssd | cvnnnnnsennenn0 | o0
........... XXX v | e 3,167,122,158 | ............2,689,214,297 | ............3,580,954,463
................. 25,663,347 | ...........1,759,770,522 | ............1,570,493,724 | ............2,049,201,203
................... 1,463,365 | ...............108,293,635 | .................97,436,853 | ...............128,446,598
................. 57,892,734 | ................57,892,734 | .................56,031,180 | .................71,951,839
................... 3943464 | .............169,195,298 | ...............156,994,667 | ..............203,569,019
................................................... 361,411,284 | ...............320,198,710 | ...............432,765,925
................................. 0 | coovrrrerrmrerriinsennnnnd0 [ | 0
................................. 71,035,647 65,290,510 | .................83,856,951
................. 88,962,910 | ...........2,527,599,120 | ............2,266,445644 | ...........2,969,791,535
....................................................... 7,994,619 | ... 16,227,534 | .................26,438,923
................. 88,962,910 | ...........2,519,604,501 | ............2,250,218,110 | ............2,943,352,612
................................................... 123,807,292 | ................87,413,500 | ..............134,474,123
................................................... 365,199,549 | ...............241,009,608 | ...............312,084,483
3,008,611,342 2,578,641,218 3,389,911,218
............... 158,510,816 | .............. 110,573,079 | ............... 191,043,245
................. 39,691,041 | ................27,979,742 | .................37,851,344
....................................................... 8,590,048 | ........co0.......8,011,640 | ................. 12,044,183
................................. 0] . n....48,281,089 | .................35,991,382 | .................49,895,527
................................. [0 sy o IF SO RORRRRO | I SO ORROPRRRORON ||
........... XXX ovevireinennee | eererneennnnnn 206,791,905 | ............... 146,564,461 | ...............240,938,772
........... XXX oorrereennnenee | eonerneennnnnennenns 138,700 | civviiiiviinnnen....612,000 | ......ovoeeee.e......681,900
........... XXX ovvvvnrreernien | voveirennnnn 206,653,205 | ............... 145,952 461 | ...............240,256,872

0601. Other revenue......
0602.
0603.

0698. Summary of remai

ning write-ins for Line 6 from overflow page.........c.cccoceeivieviccveeecesieeine

0699. Totals (Lines 0601 thru 0603 plus 0698) (LIN€ 6 @DOVE)........covereieriieieiieieissereesee s

0701.
0702.
0703.

0798. Summary of remai

ning write-ins for Line 7 from overflow page.........ccccoeeevveenieereeeceiieeinne

0799. Totals (Lines 0701 thru 0703 plus 0798) (LiNe 7 @DOVE).........cccvcueririiirieisicreiececreseeerssesiennes

1401.
1402.
1403.

1498. Summary of remai

ning write-ins for Line 14 from overflow page.........cccovevvveeeeeeeiiesieeins

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE).........cccvvevercriirirsreesrsesiriseesneenenae

2901.
2902.
2903.

2998. Summary of remai

ning write-ins for Line 29 from overflow page........ccc.ccvevvevveveverierecrensieennnns

2999. Totals (Lines 2901 thru 2903 plus 2998) (LIN€ 29 @DOVE).........covvevercririiiiirsrcisierieseresesrsnenns
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31

33.  Capital and SUPIUS PriOr FEPOILING YEAT.........c.eueuiierieieieiiireiseieissiesse ettt ettt sssensessessnns | essesssones 1,398,943,194 | ............ 1,129,256,383 | ............ 1,129,256,383
34, Netincome oOr (I0SS) frOM LINE 32.......co.oiiiiirieiiiiseeie ettt sttt st s e nanes | esnssntessenas 206,653,205 | .....oooveee. 145,952,461 | ..covvvvvnee 240,256,872
35.  Change in valuation basis of aggregate policy and claim reserves

36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0eee e | s (16,204,014) | .cooveeverrnnns 22,306,363 | ......cocvnve 28,352,409
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........ccoocueviiirerieieiie et ssereaesnas | evsssaesesssessssssesssssesenses | oevevesesesissenns 1,484,162 | .ccveveernne 1,484,164
38.  Change in Net AEfErmBd INCOME TAX.........ccciiiiiicrricte ettt s ettt es s bbb sstesesnaes | evsssssessssesesssssessnsetessnses | soetesessesesssessssnsesenssensnss | sentesesesesssssesanes 61,172
39, Change in NONAAMITEEA @SSELS..........ccceviiieiicrecie sttt b bbbt b s s b s st sns | ebssebesstebessnaens 257,405 | .ovverereinnns (2,827,261) | c.ovevvererrrrernas (467,806)
40. Change in unauthorized and CErtifIed TEINSUIANCE. ...........ccveicviieeieieesee ettt s bs s sssssssssssstes | sssessssessesssessessssssssnssssans | stessessesssessessessessssassesiess | seesssesssssssssssssssesessssenes
41, ChaNGE N TBASUIY SEOCK........c.ueveeveesieeieciereetes e scsesse et s st s et ses e ss sttt s st es s b s s s sses st besses e basbensessssansnns | svsessesessessstnsessesssssnsnssans | stessessesssessessessessssassesnss | sesssonsssssssesssssssessessssenes
42, Change iN SUMPIUS NOES........cvcvieieeirieisie ettt sttt s s st s bbb s s sas s s s st st es et antessesantassananss | svsesssssssessstssessessessnssnsans | stessessessnsessessessessnsassesnss | sesssinsssssssesssssssessesassones
43, Cumulative effect of changes in @CCOUNTING PHINCIDIES.........c.vveviveeieicrieeie ettt sttt ssbes et bssssans | svsessessssesssessessssssssnssssans | stessessesssesssssessessssassesinss | seesssessssssssessssssessessssones
44, Capital changes:

45.

AA.1 PRI TNttt R
44.2 Transferred from surplus (StOCK DIVIAEN)...........ccvurvveieeieiiceeeeie ettt nees
44.3 TranSTErrEd 10 SUMPIUS......c.cviveieeicteeees ettt bbbttt b b st e ettt s bt n e naen
Surplus adjustments:

A5.1 PAIA TN,

45.2 Transferred to capital (Stock Dividend)....

45.3 TranSerred from CAPILAL...........ccccevevireee ettt bbbttt s s b s s s s s ssssnsans | essessssssssssessnssstessesantantes | setessessessessstessessssensessesens | srsessesistestes st s en e tenaaes

46. Dividends to stockholders....
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS...........ceveiveevriieeiiereseteseses e sssss e ssssssse s s besss s ssssssssssessssssessssnes | sossesssssssssssssessssnsanseses {0 (O P 0
48. Net change in capital and SUIPIUS (LINES 34 10 47).......coeicveeeeeieeseeses ettt es st sssssssssssssstesannas | sesssssssseses 190,706,596 | ............... 166,915,725 | ............... 269,686,811
49. Capital and surplus end of reporting period (LINE 33 PIUS 48)........ccceverrrrierereiiereieisetesee e ssesessesessessesessssssssns | seesesssnens 1,589,649,790 | ............ 1,296,172,108 | ............ 1,398,943,194

DETAILS OF WRITE-INS

AT07. oottt et ee et RS AR R R R R R R RS E R R | HhER iR R s e s n bt nttis | nenes s bt ns e | seeees sttt
AT02. oottt e kR R E R AR R R R | HhER iR Rttt | neees st | seesbe et
AT03. oottt ee stk E R RE R R R | HhkR iRt s ettt | neees s b bt | seeebe ettt
4798. Summary of remaining write-ins for Ling 47 from OVEIflOW PAGE.........ccoiuiueiieiciiisisieessss ettt ssnss | eosssessesssssssessesssssessns (1 [0 T 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......ccueririiiiiiiiseiiissiesissiessssessessessesssssssessesssssssesssssssessassesssssnsenss | sesssessesssssssessesssssassans {0 [0 0
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.........c..oiiuriiiireiei ettt | sebessnesas 3,137,885,875 | ............ 2,763,872,147
2. NetinVESIMENTINCOME.........c.oivieeieiiceeieeee ettt et se et s e se s nsneas 39,564,137 | covevere. 28,985,270
3. Miscellaneous income ....36,456
4. Total (Lines 1 through 3) BATTA73107 | o 2,792,893,873
5. Benefit and 10SS related PAYMENLS.........ccviirieieiieie ettt ettt ens e sntenne | sressesnenn 2,495517,214 | ........... 2,224,853,540
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cverurireerrenirnrirrieins [ eerneinsireseinsessessssssssiiees | sessesssssssssssssssssssssssssassnns | sesssssssssesssssssssesssssssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........ccccueeiiciciceeece e | evereeaenaa 488,989,802 | ............... 344,742,808 | ............... 450,778,681
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..101,984 | ... 583,000 773,000
10. Total (Lines 5 through 9) .2,984,609,000 | ............ 2,570,179,348 | ............ 3,407,495,577
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccueviiireieiiieiiceeseee ettt sere s ses s ssnsesensns | evessssesenens 192,864,107 | ............... 222,714,525 | ... 250,395,462
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONMAS. ...ttt ettt | srnssnnsenes 805,572,108 | ...cccovevene. 706,023,417 | ............ 1,005,036,164

12.2 Stocks
12.3 Mortgage loans.
124 Real estate

............... 292,476,625 | .....cc........ JATTE,775 | ................. 44,868,248

12.5  Other iNVESIEA @SSELS........coevivieeiciciei ettt bbb s bbb bbb sssaens | essessessnsessessenas 299,245 | ..o | e 138,696
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENtS............ccoevveveveveerceiesieeceeees | v (19,183) | wevvvvererererin 22,529 | oo 28,155
12.7  MISCEIIANEOUS PrOCEEMAS.........ocvuiveieiiieciciieeie ettt ss st es e b s ses s snsns | davsesssssssnean 29,629,283 | .....cccouu... 64,310,633 | ...ccoevnvee. 14,670,152
12.8  Total investment proceeds (LINES 12.110 12.7) ...ttt bess s esss s sssssssssesssssnes | evesssnsns 1,127,958,078 | ............... 785,133,354 | ............ 1,064,741,415
13.  Cost of investments acquired (long-term only):
13.1 Bonds 1,151,291,152 819,788,549 1,188,082,340
13,2 SHOCKS . ...ttt s sttt | Senstnetienen 255,954,014 | oo 62,270,161 | oo 95,273,425
13,3 MOMGAGE I0ANS........cuiviierictcietee sttt bbb bbb b s b s s b s bbbt s s bbb st b esnseas | sbssebessstesessesesassetesessesess | evissesessnsesassssetesnsesesanaes | sbebessesesasntesense s s s bnes
1314 REAI ESIAIE. ...ttt E R E ARk R bRt b b | HeRReRE et eRE et bbbt bbb aes | Hetsentenb et sttt bt enb st | Sbebeti sttt
13.5  Other INVESIE @SSELS........uuveurrrricriricri ittt ensis | esisesisessed 45,112,734 | oo 5,243,861
13.6  MisCEllaneous aPPlICALIONS...........cvucviveiieiieiiisiie ettt b bbbttt sssensesaens | dessessesssaneas 16,417,105 | .coovcvinnes 36,146,873
13.7 Total investments acquired (Lines 13.1 to 13.6)............... .1,468,775,005 ..923,449,444

14.  Netincrease or (decrease) in contract loans and premium notes

15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LN 14)........ccvvrrurrnrrrrininnreensinessssssssessnsesesssssessenens | sessesssssnes (340,816,927) | .....cveunnne (138,316,090) | ....ovvvvnne (224,290,695)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrplUS NOtES, CAPILAl NOES. ..o rvereriecrrerie ittt

16.2 Capital and paid in surplus, less treasury stock.

16.3 Borrowed funds. ....(25,000,000) | . ...(25,000,000)

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5  DIVIAENAS 0 STOCKNOIARTS........o.veuiercircircirtiei ettt | cesessees et seni st | sesessssesss s b st s et ntes | wbsentsestsesssenss st enes
16.6  Other cash provided (APPHEA)..........cvuurvrmerirererierireieriseresesri st esess st esstennes | crssssnessesnas 22,018,361 | .oocvrnereennes 18,343,174 | oo, 714,139
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovvevnennen. 22,018,361 | .oovvrerrcennes (6,656,826) | ...cvvrerrenns (24,285,861)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......c.ccccovveveves | ceverevenee (125,934,459) | .......ccocoue.. 77,741,610 | coocvervene, 1,818,906
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year. 627,963,107 | ...............626,144,201 | ..... ..626,144,201
19.2 End of period (Line 18 plus Line 19.1)......cooveerrrrerrrrern. ....502,028,648 | ....ccocveonne. 703,885,811 | ovvvorveennn 627,963,107

Note: Supplemental disclosures of cash flow information for non-cash transactions:
I T, [ [ |
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
4 5 6

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOE Y T .ottt esssssesssssssesssnsnines | cossssesssessssesessend 689,351 | ..vveerrrirrrirnnens 112,564 | oo, 460,448 | ..o, 13,231 | [ | 17,243 | 85,865 | ...ourverrrirrninnienienieens | e esesenes
2. FIrSEQUAMET . ....cvoaceecerericieei et seninees | sentssesneneseessnenes 751,261 | 162,862 |.veevrerrcrerecenne. 469,372 | v, 12,754 | [ verenesssessssssessessnenes | oeevesesssesesessenens 17,580 | .oveeereerereneeinens 88,693 | .ooeeieererieer et | et
3. SECONA QUAMET. .....vererrererireireessseeeseessessssesessesssnssssssssessessns | eresessesssssssssessenes T44,525 | ..o, 157,045 | oo 468,746 | .o 12,693 [ oo | e | e 16,807 [ oo 89,234 | oo | e
4. THIrd QUAMET.......oooererecerriiereierrieesiseei s esssensisens | seseessensesseensons 739,901 | .veveeerrieerirceens 149,772 | v, 470,265 | ..o, 12,566 | .ooeverrereeriereiesrinreineni [ | oo 17,365 | 89,933 [ oo | s
5. CUITENE YEAN.. ... | enssssssnsens s 0 it | ernenisssissn s seninens | oeesisess s sene s s senins | ehisene st st st st sene st st sene | eehesene st st st st st senb st | ehtsene st senb st st s st st sene | eeni st st sent st st enb st | chbent st sent sttt sentenne | feenb sttt
6. Current Year Member Months.........covesinrnsinrnseisisssmensenns | cossessessnessssnenes 6,702,890 |...cciviinininns 1,414,446 | 4,214,420 | ..o 114,430 | oo | e | e 157,639 | .o 807,955 | .o | s
Total Member Ambulatory Encounters for Period:

T PRYSICIN. ..ot sessessssnins | sestsessseesessenas 3,352,387 | oo, 570,783 | ..o 1,781,331 |, 14,519 [ [ e | e 99,979 [ T8B,TT5 | coooceererereeeiermieseiessinens | eereersiseseseesiesssesssesssssenes
8. NON-PRYSICIAN......coiieiriiiieieiesie e sisnnens | ersessssnseessennens 1,598,256 |..oviviiiinininnns 297,489 [ .o 854,128 | ..o 82,013 [ | e | s 50,590 | 314,036 [ .o | s
9. TOAl. et | s 4,950,643 | 868,272 |..cocverrrnirienn 2,635,459 ..o, 196,532 |..vecvrriirirssresiressnienand 0 [ (O 150,569 |..oovvrrnirrnnneens 1,099,811 [ O R 0
10. Hospital Patient Days Incurred 12,088

11. Number of Inpatient AdMISSIONS.........ccccceeereereesncricinsrienieies | eeerierisresenieneenene 49,995 |t 3,087

12. Health Premiums Wrtten ()..........ccoceveevrureeeieeisieeeseieeens | e 3,189,628,701 ....654,884,247

13. Life Premiums DIreCt.........c.covviiiiriiriiriiniinisnisnsrsniniens | e O O OO OO OO PO OO OO OO OO
14.  Property/Casualty Premiums WHHEN.........c.coovevieievieiieiies | e 0 [ oot esnienes | ettt | sretesseseses st nessstentes | setessessessstass et e sestes e ssstensens | sressessssestesstensessesssessesess | sersstestesissastesesstensessesentans | stestesesstessesessnsentesetentense | ersesssessessesstestesessntesesans | eresssesses et et st benes
15.  Health Premiums Earned..........ccooeeureeneerreneeneinrireincneiecnnens | eereeneinenns 3,204,911,281 | ..o 654,884,247 |............... 1,675,313,783 | .o 26,277,107 | cooeeeeeeeerereieenereiieeiens | ceereieesneinsieesssseseseesesessnes | seeesseseseenesnnes 88,468,513 | ..o 759,967,631 | ..eoeeeeeeeereieeireeeeineineens | crreeeeeneeessessseeeeessenesneeees
16.  Property/Casualty Premiums Earned............ccocoeuevevericeiiicns | voveericeseeeesievevensns 0 | e | e enines | seereseeee e ssetesins | esesesesetes s esaeseseresessnesans | esesissesesesesesiesesesestesessness | seresesissesesestesessnesesssseressnns | srietesesissesesestesesssesesessetenes | sbeseetesesisesssensetessnesesanetes | sresisesteseser ettt snaeses s
17. Amount Paid for Provision of Health Care Services............ccce. | coeeverereenncs 2,511,965,574 |.....ccovvveunees 395,546,042 |.....cc.c.. 1,371,554,106 |.....cocorrerrrnnee 18,616,395 | ...ooouveeerierrierinrrineinins [ eerriereeeniesineneesenies | ceeseeneeesnenns 82,814,898 |......ccoceenn! 843,434,133 | oo [ e
18.  Amount Incurred for Provision of Health Care Services........... | ............... 2,527,599,120 |.................. 415,024,634 |......... 1,365,860,927 |................... 18,674,399 | ..o | e | e 82,513,057 |..covuernnn. 645,526,103 | ...oeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | ettt
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....759,967,639.
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 4 5 6 7
Account 1- 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-CoVEred..........ccovmmrereiiieriiieierseseeses e | 57,961,963 | 1,602,460 [ ...ovvoovveesreeereesnresnrennne e 182,070 [ essscesseessees s esssssssesessssees | eosssssssssassssssessosessssesssssssassssessssesssenne | ssessssessssssesssessssssssssssas 59,746,433
0499999. Subtotals 1,602,460 | ... 59,746,433
0599999. SO ...304,892,503
0699999, TOtAl AMOUNES WINREIM. .. ...t et ettt ettt ettt ettt sttt sesssesseesssessessesssses et sensesses et enses et ansessns | seksssassessessssossessnsassessesensessessnsassessesans | o4esessessesssessessesessessessssassessssassessnsanse | t1esessessessssossessesossessesansessessesassassesanses | 4e8essessessnsossessnssssossesnssossessesensessassnsass  oesesessossesassessessnsessessessnsassessnsansassnsanss | tessssessessssessossessnsansessesnsan 6,830,967
0799999. Total Claims Unpaid...........cccccerrrrirerirririercrnens . ...371,469,903
0899999. Accrued Medical INCENtIVE POOI ANA BONUS AMOUNES..........c.cuuiirririeriiriseiseieiseeseistsetsesssesseesssssseessssssesies  sseesssessessssassessssassassessesassessessssessesssses  etessessessessssessesssessessssassessesassessessesass  seassessessesassessessssessessessssessesassassessssasse  toesessessesssessessssassessesassessesassessessnsasses | 1esastessesassassessesassessessssassessesassessesansess | tostessessessssessessesnssessessnses 79,061,705




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

600

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

Comprehensive (NOSPItal AN MEGICAI............cvuuererurirrerriierees sttt rent s | creest st 202,845,357 | .cooovvrvrrcrirriricnens 1,506,075,296 | ....oovvvmcerrrrrerireninns 4,896,488 |...coovvricrirririeninne 247 543,462 | .....ccoovcreverinciiens 207,741,845 |...ccoorerecriccirnn 225,144,645
MEAICAIE SUPPIEMENL.........ouvieiirieriieiiie it | erebeneb bbbt 2,873,572 | .o 15,742,823 | ..o 26,690 |...ovviriiereieies 2,813,351 | .o 2,900,262 | ...ovvrrrrrienrinnienienene 2,782,037
DIBINTAL ONIY....oo iR b bR skt ne | Seh R e e bt e Rt E bbbt enbs | Hheh e Rt e R iR bbb Rt | Hetbee bR R bRt s bt | fhrene et bRttt | e en ittt [0 OO
VISTON ONIY ...tttk h b8 b8 b e Rt h bR R bt e s b b e s b bt ebebanne | 4e8eEeEetehebes b ettt R e bR e R bt e sebebessete | H4sehebenReEe bt e R e bR Rt et e s bR et be b tnena | 4eEekettaehe b e R bttt b et s b et et en et snsets | HehebereEe b et r et bR bt be st ben e rets | nebebenseh ettt n ettt ettt nnd 0 |t
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan Department of
Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related NAIC Annual
and Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an insurance company. DIFS
requires the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the Michigan Insurance Code or by the DIFS
Forms and Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown

below:
| SSAP# | F/SPage | FiSLine# | 2018 | 2017
NET INCOME
(1) Blue Care Network of Michigan state basis
(Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $ 206,653,205 |$ 240,256,872
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
| | | B B
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 206,653,205 |$ 240,256,872
SURPLUS
(5) Blue Care Network of Michigan state basis
(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $1,589,649,790 |$1,398,943,194
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
| | | E E
(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $1,589,649,790 |$1,398,943,194
C. Accounting Policy

Administrative revenues primarily consist of administrative fees for services provided under administrative service contracts (ASC), including management of
medical services, claims processing, and access to provider networks. Under ASC arrangements, self-funded groups retain the primary underwriting risk of
paying claims, and BCN retains an element of credit risk to providers in the event reimbursement is not received from the group; therefore, claims paid by BCN
and the corresponding reimbursement of claims, plus administrative fees are netted. Amounts due from ASC groups are equal to the amounts required to pay
claims and administrative fees. Administrative fees are earned as services are performed and are calculated based on the number of members in a group or
the group'’s claim experience. Since benefit expenses for ASC arrangements are not the responsibility of BCN, claims paid by BCN and the corresponding
reimbursement of claims are not reported in the accompanying Statement of Revenue and Expenses. Administrative fee revenues related to ASC
arrangements are included as a reduction in operating expenses, cost containment expenses, and other claim adjustment expenses. Administrative fee

revenues of $36,033,869 related to ASC arrangements are included as an offset in operating expenses as of September 30, 2018.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are amortized using the

retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker dealer survey
values or internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method.

D. Going Concern

Management has evaluated BCN’s ability to continue as a going concern and does not have any substantial doubt about BCN'’s ability to continue as a going
concern.

Note 2 - Accounting Changes and Correction of Errors

As a result of the merger of Blue Care Network of Michigan with Blue Care of Michigan, Inc. effective July 1, 2018, prior period balances for BCN have been restated
to include BCMI.

Note 3 — Business Combinations and Goodwill

A Statutory Purchase Method
Not applicable.

B. Statutory Merger
1. BCN merged with BCMI on July 1,2018. BCN and BCMI are both wholly owned subsidiaries of Blue Cross Blue Shield of Michigan Mutual Insurance
Company.

2. The merger of BCMI was accounted for using the statutory merger method defined in SSAP no. 68, Business Combinations and Goodwill.

3. There were no new shares of stock issued in the transaction.

4. Pre-merger separate company revenue, net income and other surplus adjustments that are included in the current combined company for the six months
ended 06/30/18 were $2,078,519,904, $68,555,440 and $0 for BCN respectively and $0, $14,190 and $0 respectively for BCMI.

5. There have been no adjustments recorded directly to surplus for any entity that did not previously prepare statutory statements.
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

C. Assumption Reinsurance
Not applicable.

D. Impairment Loss
There was no impairment loss related to the merger of BCN and BCMI.
Note 4 - Discontinued Operations
No significant changes.
Note 5 - Investments

D. Loan-Backed Securities

[N

(

) Description of Sources Used to Determined Prepayment Assumptions
Prepayment assumptions are obtained from broker dealer survey values or internal estimates.
(2) Other-Than-Temporary Impairments

Not applicable.

(3) Recognized OTTI securities

Not applicable.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (5,928,810)
2. 12 Months or Longer $ (3,480,387)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 241,098,564
2. 12 Months or Longer $ 64,740,142

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and BCN does not have the intent
to sell the securities and has the ability to hold such securities, BCN does not consider these investments to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable, including E(3)b.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not applicable.

M. Working Capital Finance Investments
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs

Not applicable.

(3) Any Events of Default or Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

Not applicable.
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes.

Note 7 — Investment Income

No significant changes.

Note 8 — Derivative Instruments

Note 8, including 8H is not applicable; BCN has no Derivative Instruments.

Note 9 — Income Taxes

No significant changes.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

As referred to in Note 3 Business Combinations and Goodwill, on July 1,2018, BCMI merged into BCN. As part of the merger, BCBSM transferred BCMI's cost basis of
$50,000 and accumulated earnings of $6,069,571 to BCN.

Note 11 — Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and

line-of-credit borrowing privileges. On October 8, 2015, BCN borrowed $50,000,000 at a rate of 1.56% on a 60 month loan. BCN plans to utilize any funding
obtained to cover operational needs or longer-term strategic plans. Borrowings are accounted for consistent with SSAP No. 15, Debt and Holding Company

Obligations and SSAP No. 52, Deposit Type Contracts. The loans are collateralized by government securities at 105% of the outstanding loan balance.

(2) FHLB Capital Stock

a.

b.

a.

Aggregate Totals
1. Current Year
Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (atb+c+d) $ 4,205,500
() Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556
2. Prior Year-End
Total
(a) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
() Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556

Membership Stock (Class A and B) Eligible and Not Eligibl

e for Redemption

1 2 Eligible for Redemption
3 4 5 6
Current Year
Membership Total Not Eligible for Lessthan |6 Months to Less| 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. Class A $ $ $ $ $ $
2. ClassB $ 4205500 |$  4,205500 |$ $ $ $
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date (Current Year0
1 2 3
Fair Value Carrying Value Aggregate Total Borrowing
Current Year Total Collateral Pledged $ 56,239,645 |$ 53,799,437 |$ 50,000,000
Prior Year Total Collateral Pledged $ 60,655,363 |$ 58,424,486 |$ 50,000,000
Maximum Amount Pledged During Year
1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Current Year Total Collateral Pledged $ 60,251,249 |$ 58,277,573 |$ 50,000,000
Prior Year Total Collateral Pledged $ 84,244 152 |$ 81,208,373 |$ 75,000,000
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

(4) Borrowing from FHLB
a.  Amount as of the Reporting Date

1. Current Year

1 2
Funding Agreements
Total Reserves Established
(@) Debt XXX
(b) Funding Agreements 50,000,000
(c) Other XXX
(d) Aggregate Total (a+b+c) 50,000,000
2. Prior Year
1 2
Funding Agreements
Total Reserves Established
(a) Debt $ XXX
(b) Funding Agreements 50,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ 50,000,000 |$
b.  Maximum Amount During Reporting Period (Current Year)
Total
1. Debt
2. Funding Agreements 50,000,000
3. Other
4. Aggregate Total (Lines 1+2+3) 50,000,000
¢.  FHLB - Prepayment Obligations
Does the Company have Prepayment Obligations under the
Following Arrangements (YES/NO)
1. Debt N/A
2. Funding Agreements NO
3. Other N/A

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Note 12, including 12A(4) is not applicable; BCN has no defined benefit plans.
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

9. The Continuing Appropriations Act of 2018, has suspended the assessment and collection of the annual fee for Section 9010 of the ACA for the calendar year 2019.
Therfore the special surplus balance will be zero for calendar year 2018. Changes in balances of special suruplus funds from the prior year are due to the reserve for the 2017
ACA Fee payable in 2018.

Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
No significant changes.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes.
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2) Servicing Assets and Servicing Liabilities
Not Applicable.
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
Not Applicable.
C. Wash Sales

BCN had no wash sales for the 3rd Quarter of 2018.
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

A

ASO Plans
Not applicable.

ASC Plans

As a result of a recent change in the Michigan Insurance Code, HMOs are permitted to directly contract with groups to administer Self-Funded group health plans.
BCN as the sole shareholder of BCN Service Company received Non-disapproval on November 2, 2017 from the State of Michigan Department of Insurance and
Financial Services to receive all Administrative Service Contracts ("ASCs") and all other asset and liabilities related to such ASCs from BCN Service Company.

This transition was effective on January 1, 2018.

The gain from operations from Administrative Services Contract (ASC) uninsured plans and he uninsured portion of partially insured plans was as follows during

2018:

Uninsured Plans

ASC

Uninsured Portion of
Partially Insured Plans

Total
ASC

a.  Gross reimbursement for medical cost incurred

573,832,015 |$

$

573,832,015

Gross administrative fees accrued

36,033,869

36,033,869

from plans)

Other income or expenses (including interest paid to or received

d.  Gross expenses incurred (claims and administrative)

616,886,381

616,886,381

Total net gain or loss from operations

R

(7,020,497)

(7,020,497)

Medicare or Similarly Structured Cost Based Reimbursement Contract

No significant changes.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes.

Note 20 - Fair Value Measurements

A

Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

Level 1

Level 2

Level 3

Total

Net Asset Value
(NAV) Included in
Level 2

Assets at Fair Value

Bonds

Industrial and miscellaneous

1,508,125

1,508,125

Common Stocks

Industrial and miscellaneous

218,335,349

218,335,349

Mutual funds

821,208

821,208

Cash Equivalents

Exempt money market mutual funds

22,498,803

22,498,803

Other money market mutual funds

55,458,402

55,458,402

Total

297,113,762

1,508,125

298,621,887

PP | R | RPN R |R P

Liabilities at Fair Value

Not applicable.

>

Total

-

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Not applicable.

(3) Policies when Transfers Between Levels are Recognized
Not applicable.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity method, or (c) at
values that approximate fair value due to their liquid or short-term nature.

(5) Derivative Assets and Liabilities
Not applicable.
Other Fair Value Information

Not applicable.
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

C. Fair Value of Financial Instruments
Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) in Level 2
Bonds: $ $ $ $ $ $
Special Revenue and
assessment $ 305,855,692 |$§ 313,585,692 |$ $ 305,855,692 |$ $ $
Industrial and miscellaneous $ 791,371,993 |$ 796,457,277 |$ $ 791,371,993 |$ $ $
U.S. government $ 320,749,246 |$ 328,608,384 |$ $ 320,749,246 |$ $ $
Hybrid $ 906,514 |$ 904,866 |$ $ 906,514 |$ $ $
Other governments $ 3,666,285 |$ 3,768,046 |$ $ 3,666,285 |$ $ $
Total Bonds $1,422,549,730 |$ 1,443,324,265 |$ $1,422,549,730 |$ $ $
$ $ $ $ $ $ $
Common Stocks $ $ $ $ $ $ $
Industrial and miscellaneous $ 218,335,349 |$ 218,335,349 |$ 218,335,349 |$ $ $ $
Mutual funds $ 821,208 |$ 821,208 |$ 821,208 |$ $ $ $
Total Common Stocks $ 219,156,557 |$ 219,156,557 |$ 219,156,557 |$ $ $ $
$ $ $ $ $ $ $
Cash Equivalents & Short Term
Investments $ $ $ $ $ $
Industrial and miscellaneous ~ |$ 432,175,068 |$ 432,409,458 |$ $ 432,175,068 |$ $ $
Exempt money market mutual
funds $ 22498803 |$ 22,498,803 |§ 22,498,803 |$ $ $ $
Other money market mutual
funds $ 55458402 |$ 55458402 |$ 55458402 |$ $ $ $
Total Cash Equivalents & Short
Term $ 510,132,273 |$§ 510,366,663 |§ 77,957,205 |$§ 432,175,068 |$ $ $
D. Not Practicable to Estimate Fair Value

Not applicable.
Note 21 — Other ltems

C. Other disclosures

On March 29, 2018, BCN made a contribution of $85,000,000 to the Michigan Health Endowment Fund to fulfill BCN’s mission to promote the health and financial
peace of mind for its members concerning quality affordable health care and service; and to support programs that back health and welfare activities in Michigan
communities which includes benefitting the health and wellness of Michigan’s children and seniors. This contribution is reflected in the Statement of Revenue and

Expenses as a part of general administrative expenses.

Note 22 - Events Subsequent

Management has evaluated all events subsequent to the Statement of Admitted Assets, Liabilities, and Surplus date of September 30, 2018, through the date of its

Quarterly Statement filed on November 12, 2018.

Type | - Recognized Subsequent Events:

Management has determined that there are no Type | subsequent events that require disclosure under SSAP No. 9.

Type Il - Non-Recognized Subsequent Events:

On October 1, 2018, BCN Service Company a wholly owned subsidiary of Blue Care Network of Michigan, merged with and into Blue Care Network of Michigan.
The purpose of the merger was to streamline the organization and to simplify the legal structure. The merger will follow the accounting guidance in SSAP No. 68,

Business Combinations and Goodwill.

Note 23 — Reinsurance
No significant changes.
Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act

risk sharing provisions

Yes[X] No[ ]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:

a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments) $
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 315,165
3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool payments) $ 41,243,741
Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment $ (21,514,974
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

a.  Permanent ACA Risk Adjustment Program AMOUNT
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 316,288
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ 94,211
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $
5. Ceded reinsurance premiums payable due to ACA Reinsurance $
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $
9. ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program | AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities
3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |$
Operations (Revenue & Expenses)
3.  Effect of ACA Risk Corridors on net premium income (paid/received) $ (11,025)
4.  Effect of ACA Risk Corridors on change in reserves for rate credits $

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:

Accrued During
the Prior Year on
Business Written

Before Dec. 31 of
the Prior Year

Received or Paid as of

the Current Year on
Business Written
Before Dec. 31 of
the Prior Year

Differences

Adjustments

Ref

Unsettled Balances
as of the Reporting Date

Prior Year
Accrued Less
Payments (Col.
1-3)

Prior Year
Accrued Less
Payments (Col.
2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from

Cumulative
Balance from
Prior Years Prior Years
(Col. 1-3+7) (Col. 2-4+8)

1 2

3 4

5

6

7

8

0 10

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable
(including high risk
pool payments)

2. Premium
adjustments
(payable)
(including high risk
pool payments)

48,233,940

28,497,693

19,736,247

(19,736,247)

3. Subtotal ACA
Permanent Risk
Adjustment
Program

§ 48,233,940

-

$ 28,497,693

$

19,736,247

S

$

(19,736,247)

Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

$

3,279,676 |$

$

3,185,465 |$

$

94,211

$

94,211 |$

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating
to uninsured plans

4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums

5. Ceded
reinsurance
premiums payable

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program

$

3,279,676 |$

$

3,185,465 |$§

$

94,211

$

94,211 |$

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

$

161,333 |$

$

150,308 |$

$

11,025

$

(11,025)

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA

$

161,333 |$

$

150,308 |$

$

11,025
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Unsettled| Balances
Differences Adjustments Ref as of the| Reporting Date
Accrued| During Received or|Paid as of
the Prior| Year on the Current| Year on Prior Year Prior Year Cumulative Cumulative
Business| Written Business| Written Accrued Less | Accrued Less Balance from Balance from
Before| Dec. 31 of Before| Dec. 31 of Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
the Prior| Year the Prior| Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 0 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
Risk Corridors
Program
d. Total for ACA Risk
Sharing Provisions |$§ 3,441,009 |$ 48233940 |§ 3335773 |$ 28,497,693 |$ 105,236 [$ 19,736,247 |$ (11,025) |$  (19,736,247) $ 94,211 |$
Explanations of Adjustments
A.
B. Adjustment supplied by CMS.
C.
D.
E.
F.
G.
H.
l. BCN wrote off the remaining 2014 receivable balance.
J.
(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued | During the Current Year on Prior Year Prior Year Cumulative Cumulative
the Prior Year|on Business Business Written Accrued Less | Accrued Less Balance from Balance from
Written| Before Before Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
Dec. 31 of the | Prior Year the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. 2014
1. Accrued
retrospective
premium $ 161,333 |$ $ 150,308 |$ $ 11,025 |$ $ (11,025) |$ A S $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ B |$ $
b. 2015
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ C|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ D |$ $
c. 2016
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E [$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ $ F|$ $
d. Total for Risk
Corridors $ 161,333 |$ $ 150,308 [$ $ 11,025 |$ $ (11,025) |$ $ $
A BCN wrote off the remaining 2014 receivable balance.
B.
C.
D.
E.
F.
24E(4)d (Columns 1 through 10) should equal 24E(3)c3 (Column 1 through 10 respectively)
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final | Amounts for (Gross of

Risk Corridors Program

Amount Filed with |  Impairment or

Amounts Received

Non-Admissions)

Non-Admitted | Net Admitted Asset

Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
a. 2014 $ 17,193,569 |$ 14,314,428 |$ 2,879,141 |$ $ $
b. 2015 4,154,148 4,154,148
c. 2016 20,617,732 20,617,732
d. Total (atb+c) $§ 41965449 |$ 39,086,308 |$ 2,879,141 |$ $ $

24E(5)d (Column 4) should equa
24E(5)d (Column 6) should equa

| 24E(3)c1 (Column 9)
| 24E(2)c1

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2017 were $336,859,118. As of September 30, 2018, $305,380,088
has been paid for incurred claims and claims adjustment expenses attributable to insured events of prior years. Liabilities for unpaid claims and claims
adjustment expenses remaining for prior years are now estimated to be $6,671,392 as a result of a re-estimation of unpaid claims and unpaid claims
adjustment expenses on all lines of business. Therefore, there has been a $24,807,638 favorable prior year development based on the analysis of
recent loss development trends from December 31, 2017 to September 30, 2018.
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NOTES TO FINANCIAL STATEMENTS

B. Information about Significant Changes in Methodologies and Assumptions
Not Applicable.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured Settlements

Not Applicable for Health Companies.

Note 28 - Health Care Receivables

No significant changes.

Note 29 - Participating Policies

No significant changes.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 — Anticipated Salvage and Subrogation

Not Applicable.
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1.2
2.1

22
3.1

3.2
3.3

34
35
4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

1. Blue Care of Michigan, Inc. merged with Blue Care Network which as a result BCBSM Foundation ownership transferred to BCN. 2. AmeriHealth Caritas Health Plan acquired a new
subsidiary, AmeriHealth North Carolina, Inc. and dissolved AmeriHealth New Hampshire, Inc.. 3. EIN Properties was liquidated effective June 2018.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[X] No[ ]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
Blue Care of Michigan, Inc. 52037 MI

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should be
the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/15/2015

By what department or departments?

Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 3,472,514
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nof[ ]

If yes, give full and complete information relating thereto:

Pledged as collateral to FHLB - (Fair Value $56,239.645, Statement Value $53.799.437). On deposit with States - (Market Value $1.000.000, Statement Value $1.000.000).

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 16,236,135 16,285,757
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 200 200
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 16,236,335 $ 16,285,957
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Blue Cross Blue Shield of Michigan A
Loomis Sayles 9]
Los Angeles Capital Management and Equity Research, Inc. U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
Blue Cross Blue Shield of Michigan
105377 Loomis Sayles 04-3200030 SEC NO
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
119033 Los Angeles Capital Management and | 549300DZCL1LRBNVU327 SEC NO
Equity Research, Inc.
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

1. Operating Percentages:
1.1 A&H loss percent ......
1.2 A&H cost containment percent
1.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .........cvuururrererrererreietesesseessseesseessssseesessesssessessesssesseesssssesssessessesssessessasssessessasssssssssssessessasssessessssasssnssnses

2.1 Do you act as a custodian for health SAVINGS GCCOUNES? ..........cccvviuiiiieiieiiceicee ettt bbbttt ettt bt et es et bbb st s st b e Yes[ |
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date.
2.3 Do you act as an administrator for health savings accounts? ..... Yes[ |
2.4 |If yes, please provide the amount of funds administered as of the reporting date.
3. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?.........c.coevervvvveevceriecceeceee e Yes[ ]
3.1 Ifno, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the

state of dOMICIlE Of the FEPOITING ENTIEY?........... ettt f s8R bbbttt Yes[ ]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code 1D Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO W=

DO T OT OO DR RS DDA A D DD GWWWWWWWWWRNNININNNRNRDNDN S 2 a3 a2 a
C©oONDARXN 2O O000NDDARON 2O O000NDDAROND =20 000N REWON =0 ©00NDRWND = O

61.

Alabama...
Alaska..

Arizona.....
Arkansas..
California..
Colorado..

Connecticut...........

Delaware

District of Columbia
Florida........cccvvvnens
Georgia.......couerenne
Hawaii.........ccevnee.

Kentucky...............
Louisiana..............

Maryland...............
Massachusetts......

Michigan...............
Minnesota.............
Mississippi............
Missouri................

Montana................

Nebraska
Nevada........
New Hampshire...
New Jersey......
New Mexico.
New York.....
North Carolina..
North Dakota....

Vermont...............

Virginia........ccoove..
Washington...........

West Virginia....
Wisconsin

Wyoming...............

American Samoa..
Puerto Rico...........
U.S. Virgin Islands

Northern Mariana Islands.............

Canada.........c......
Aggregate Other al
Subtotal....

Reporting entity contributions for
Employee Benefit Plans...
Total (Direct Business)

lien..

i 1,866,189

............ 1,866,189 |..

.| .2,341,192,549

....759,967,639

...... 88,468,513

..... 3,189,628,701

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for line 58 from overflow page...........cccoevuevene

Total (Lines 58001
(Line 58 above)....

thru 58003 plus 58998)

(@)

Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG........

E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ...

Q14

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.

N - None of the above - Not allowed to write business in the state......................
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Blue Cross
+ Blue Shield
VAv . of Michigan
@ ®

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

Accident Fund Holdings, Inc.

Affinity Services, LLC
EIN: 26-4728075

Blue Care Network
of Michigan

LifeSecure Holdings
Corporation®

EIN: 27-0521030 | EIN: 20-1420821 EIN: 38-2359234
Group 572 Group 572 NAIC 95610, Group 572
AZ

Accident Fund Insurance

AF Global Capital, Ltd.
Company No. 09789424
United Kingdom

LifeSecure Insurance

Company

Company of America

EIN: 75-0956156

—

EIN: 38-3207001 NAIC 77720, Group 572
NAIC 10166 Fundamental Agency, Inc.
Group 572 EIN: 32-0550098 BCN Service
Wi Company
EIN: 38-3134881

Woodward Straits
Insurance
Company

EIN: 47-2221114
NAIC 15649

Accident Fund General
Insurance Company
EIN: 20-3058200
NAIC 12304, Group 572

Accident Fund National
Insurance Company
EIN: 20-3058291
NAIC 12305 Group 572

CompWest Insurance Company
EIN: 20-1117107
NAIC 12177, Group 572
CA

Third Coast Insurance
Company
EIN: 36-4072992
NAIC 10713, Group 572
Wi

United Wisconsin Insurance
Company
EIN: 39-0941450
NAIC 29157, Group 572
Wi

Blue Cross
Blue Shield of
Michigan Foundation
EIN: 38-2338506

Michigan Medicaid Holdings
Company
EIN: 45-3854611

BCS Financial
Corporation* Blue Cross Complete of

EIN: 36-4247278 Michigan LLC?
DE EIN: 47-2582248

BH Assets, LLC
EIN: 27-1038374
DE

NASCO Corporation

— EIN:58-1767730

GA

BMH LLC'

— EIN:30-0703311

DE

COBX CO.
EIN: 81-3438452

NDBH Holding
Company, L.L.C.
EIN: 45-1062167

MO

NAIC 11557

Visiant Holdings,
Inc.
EIN: 47-5653683

Tessellate Holdings,
LLC
EIN: 47-4522025
DE

New Directions
Behavioral Health,
LL.C:?

EIN: 43-1698690
MO

1 See page 2 for affiliated companies.

2 Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of

e4,LLC
EIN: 82-3783757
MO

Michigan LLC. Remaining 50% stake is owned by AmeriHealth Caritas Health Plan.

3 A 99% stake of New Directions Behavioral Health is owned by NDBH Holding Company,
L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly owned
subsidiary of Blue Cross and Blue Shield of Kansas City.

ikaSystems
Corporation
EIN: 11-3738370
DE

Tessellate, LLC
EIN: 45-3742721
DE

e4 Health, Inc.
EIN: 45-3341045
DE

4 See page 3 for affiliated companies.

5 BCBSM owns an 80% stake in LifeSecure Holdings Corporation with the remaining 20%
owned by BCS Financial.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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Blue Cross
ey Blue Shield
' of Michigan

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BMH LLC1
DE limited liability company
EIN: 30-0703311

AmeriHealth Caritas Services, LLC
DE limited liability company
EIN: 45-5415725

BMH SUBCO Il LLC3
DE limited liability company
EIN: 80-0768643

BMH SUBCO | LLC2
DE limited liability company
EIN: 38-3946080

——

AMHP Holdings Corp.
PA business corporation
EIN: 26-1144363

AmeriHealth Caritas Health Plan
PA general partnership
EIN: 23-2859523

Keystone Family Health Plan
PA general partnership
EIN: 23-2842344

AmeriHealth Nebraska, . AmeriHealth AmeriHealth
Inc.a PerformRX IPA of New AmeriHealth AmeriHealth Caritas Caritas Delaware Caritas Texas, Inc
) - . York, LLC Michigan, Inc. lowa, Inc ’ Cen
O NE business corporation L L : y WL Inc. TX business
EIN: 45-3790685 NY limited liability company MI business 1A business DE busi ¢
S AlG EIN: 26-1809217 corporation ti usiness corporation
Ul NAIC 14261 : EIN- 46-0906893 corporation corporation EIN: 82-1141687
- ‘ EIN: 47-3923267 EIN: 61-1847073
NAIC 15104 NAIC 15800

Select Health of
South Carolina, Inc.
SC business
corporation
EIN: 57-1032456
NAIC 95458

AmeriHealth Caritas
Indiana, LLC
IN business corporation
EIN: 20-4948091

PerformRx, LLC
PA limited liability company
EIN: 27-0863878

Blue Cross Complete of
Michigan LLC7
MI limited liability company
EIN: 47-2582248
NAIC 11557

Florida True Health,
Inc.s
FL business corporation

EIN: 45-4088232
NAIC 14378

AmeriHealth Caritas
Louisiana, Inc.
LA business corporation
EIN: 27-3575066
NAIC 14143

AmeriHealth Caritas
District of Columbia, Inc.
District of Columbia
business corporation
EIN: 46-1480213
NAIC 15088

Community Behavioral
Healthcare Network of
Pennsylvania, Inc.
PA business corporation
EIN: 25-1765391

AmeriHealth Caritas North
Carolina, Inc.
NC business corporation
EIN: 83-14816711

AmeriHealth Caritas New
Mexico, Inc.
NM business corporation
EIN: 61-1857768

AmeriHealth Caritas
Kansas, Inc.
KS business corporation
EIN: 82-3313629

CBHNP Services, Inc.
PA business corporation
EIN: 26-0885397
NAIC 13630

NAIC TBD NAIC 16422 NAIC TBD
PerformSpecialty, LLC C°'::'Im‘f:'ty|i%re of
PA limited liability company orida, LLLe 1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC.
EIN: 61-1729412 FL limited “_ab'hty 2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
corporation 3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.

EIN: 61-1720226

4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.
5 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.
6 Florida True Health, Inc. owns a 51% stake of Community Care of Florida, LLC.
7 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid

Holdings owns the remaining 50% stake.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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Blue Cross
At Blue Shield
Vav of Michigan

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BCS Financial Corporation 1
EIN: 36-4247278

DE
4 Ever Life BCS Insurance BCS Insurance BCS Financial 4 Ever Life BCS Re Inc. Ancilyze
Insurance Company Agency, Inc. Services International EIN: 32-0485937 Technologies
rO Company EIN: 36-6033921 EIN: 36-3120811 Corporation Limited VT LLC3
= EIN: 36-2149353 NAIC 38245 IL EIN: 36-4303124 EIN: (TBD) EIN: 37-1732732
o NAIC 80985 OH DE Bermuda DE
N IL
Plans’ Liability Ancilyze
Insurance Insurance
Company:2 Agency LLC
EIN: 36-3503382 EIN: 46-4945044
NAIC 26794 IL
OH

1 Blue Cross Blue Shield of Michigan owns 10.1% of BCS Financial Corporation

Accident Fund Insurance Company of America owns 3.56% of BCS Financial Corporation
2 BCS Financial Corporation owns a 6.64% of Plans’ Liability Insurance Company
3 BCS Financial Corporation owns 50% of Ancilyze Technologies LLC

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Members
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 54291... | 38-2009753.. [ ...covrrierrins | cerrrerrieiriieeinns | e Insurance Company 17/ I UDP............. State of Michigan.........ccccoeeevirrniiinninnnns LEGAL..vieriririies vt [ | aees |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [27-0521030.. | ..eoverererrenes | erererrerereererens e Accident Fund Holdings, Inc..........ccccovvervenenneee Ml NIA. e Insurance Company Ownership......... ..100.000 |Insurance Company ~  |... R GV IO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [09789424..... | .coovvereerrnres [ cvrrieireinirenies [ e AF Global Capital, Ltd Accident Fund Holdings, Inc Ownership......... ..100.000 |Insurance Company  |... | (U O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10166... [38-3207001.. [ ..coevrrerrrerree | erreerereieireienn | e Accident Fund Insurance Company of America. |Ml............. IA.... Accident Fund Holdings, Inc Ownership......... ..100.000 |Insurance Company ~  |... Neoooe [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |26-4728075.. [ ...ocvrrreerrins | eerrrrreieirieieinns | cevvereeeisseieinnenns Affinity Services, LLC........ccoovvvrierriiriennens 17/ IS NIA.....cco..... Accident Fund Holdings, InC.........cccccocovveennen. Ownership......... ..100.000 |Insurance Company  |... |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [32-0550098.. | .......covorrueues | ermrerrerinrirerens [ e Fundamental Agency, INC..........ccccocuvvneincunine Wl NIA e Accident Fund Holdings, Inc...........ccccccovvunec. Ownership......... ..100.000 |Insurance Company ~  |... ) GOV IOV
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 29157... [39-0941450.. | ...ooovovverirers | v [ United Wisconsin Insurance Company.............. Wl (A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... Necoooe | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12304... [20-3058200.. [ ...cevrrerrrerrren | cerrerrereieisninns | cereerereneessenssenns Accident Fund General Insurance Company..... |Ml............. A Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company ~  |... |\ O O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12305... [20-3058291.. | ovovvviereeiries [ errereinieieieiiens | e Accident Fund National Insurance Company.... |ML............. A, Accident Fund Insurance Company of Americal Ownership......... ..100.000 |Insurance Company ~ |... N [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10713... [36-4072992.. | ...oevverereeree | e | eeeereeeeeeneieeneene Third Coast Insurance Company.............c..ee... |1 A Accident Fund Insurance Company of America Ownership......... ..100.000 |Insurance Company  |... |\ IS
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 121770 [ 20-1117107.. | e e | e CompWest Insurance Company...........c..c....... CA..cvvv. (A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... Necoo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |20-1420821.. | ...cvererrreres [ evrrireireieienies [ e LifeSecure Holdings Corporation..................... AL NIA...ccon Insurance Company Ownership......... | ..... 80.000 (Insurance Company |... Yoo e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 77720... | 75-0956156.. | ....cvovverrerriens | ererrerereireinies e LifeSecure Insurance Company..............cc........ Ml A LifeSecure Holdings Corporation.................... Ownership......... | ..... 80.000 |Insurance Company |... Neoooos e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 95610... |38-2359234.. | ....coovviiees | s | e Blue Care Network of Michigan...............ccc....... 17/ I RE......cc..... Insurance Company Ownership......... ..100.000 |Insurance Company  |... N [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3854611.. | ....ovovverereres | cerererrerinrirenens | oo Michigan Medicaid Holdings Company............. Ml NIA. e Insurance Company Ownership......... ..100.000 |Insurance Company |... Yoo | oo
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 11557... [47-2582248.. | ....oovvvvierrres | cevreirrieieissienns | e Blue Cross Complete of Michigan LLC............. 17— A Michigan Medicaid Holdings Company........... Ownership......... | ..... 50.000 (Insurance Company —  |... |\ TS O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [38-3134881.. | ...overerrrreres [ cvrererreienenies [ e BCN Service Company........c.ccovvvvereersrnnenns 17— [D1S J Blue Care Network of Michigan....................... Ownership......... ..100.000 |Insurance Company |... | SR PO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 38-2338506.. [ ....ccecrrrrrerrrs | crrrrrreiririereinns | ceerereieisseieennenns Foundation 17/ IS DS..covven. Blue Care Network of Michigan....................... Ownership......... ..100.000 |Insurance Company ~ |... |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 15649... [47-2221114.. | oo e | e Woodward Straits Insurance Company............. Ml A, Insurance Company Ownership......... ..100.000 |Insurance Company ~  |... Necooo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |81-3438452.. | ...coovrrerrrrres [ corrrereireieiennes [ e COBX €Ottt Ml NIA...co Insurance Company Ownership......... ..100.000 |Insurance Company  |.. | (U PR
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [47-5653683.. | ...coveverrrreres [ covrrrieireieienies [ e Visiant Holdings, INC .....c.cvvveveieiccriecinns 17— NIA....cccooea COBX €Ot Ownership......... ..100.000 |Insurance Company ~  |... ) U IO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 11-3738370.. [ .oeerrreerris | eorrrerrieireeieinns | cevrereesisseieinnenns ikaSystems Corporation Visiant Holdings, Inc Ownership......... ..100.000 |Insurance Company ~ |... A ST DT
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [58-1767730.. | ..eoverererrcuas | erererrerierirerens [ ceeeireeeeereeenennens NASCO Corporation Insurance Company Ownership........ | ..... 19.500 |Insurance Company — |... Necoooi | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [27-1038374.. | .....cvovrererere | ererererinrineriens e BH Assets, LLC Insurance Company Ownership........ | ..... 28.680 |Insurance Company |.. Necooo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |47-4522025.. | ...cvoveerrrnres | cvrieieireieienins e Tessellate Holdings, LLC .......cccocvvevevriirirnnnns DE........... NIA...ccoin COBX €O Ownership......... ..100.000 |Insurance Company  |... Yoo e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |45-3742721.. | .cooeeieeens | errrreieinieeinns | e Tessellate, LLC........ccccovvevireiereeenes DE........... NIA.....cco.... Tessellate Holdings, LLC..........cccocoivrriennnne Ownership......... ..100.000 |Insurance Company  |... A ST DU
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-1062167.. | ....overererreres | erererrerernirenens e NDBH Holding Company, LLC..........ccccccoveuniene MO........... NIA. e Insurance Company Ownership........ | ..... 10.000 |Insurance Company — |... Necoo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [43-1698690.. | ...vevrrerrrerees | cerrrrrreereirienies [ eoreirereieirsinninenns New Directions Behavioral Health, LLC............ MO........... NIA...oo NDBH Holding Company, LLC...........cccccrvunee. Ownership......... | .o..... 9.900 |Insurance Company  |.. Neoooos [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |82-3783757.. | ceeoveererrreres | covrrreireiesenies [ e €4, LLC...ooiieeeee e MO........... NIA...ccooin New Directions Behavioral Health, LLC.......... Ownership......... | ...... 9.900 |Insurance Company  |.. |\ TR PO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |45-3341045.. | ...oovviienns | crrrrreieiniieenns | e ed Health, INC.....coovvvverieiceeee e DE.......... NIA....ccoone. €4, LLC...oiiiceee e Ownership......... | .. 9.900 |Insurance Company  |.. |\ S O




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Blue Cross Blue Shield of
Michigan Mutual Insurance
0572 | Company 00000... [30-0703311.. | ..ceoveeerirrerns | reererrerineirenens e BMH LLC....ooiieircreeiniceeeseseieenins IBC MH LLC......ooiririiiceeninireienieiseieenas Ownership........ | ..... 38.740 |BCBSM and IBC MH LLC........ccocevvvvrrirrirens | s Necoee | e
00000... [38-394B080.. | ....ovvrererrers | erererrerrarernerees [ errnrrenesneseeseseenens BMH SUBCO | LLC BMH LLC Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC........ccocvvvrmrererrrnns | e Nucooi | e
..100000... | 80-0768643.. . |BMH SUBCO Il LLC . ..|BMHLLC... ..| Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC........cc.cocvvrrmrrnrerrrnns | oeer N
00000... [45-5415725.. | ...voveeereinees | v e AmeriHealth Caritas Services, LLC................... BMH LLC Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........cccovvvreererrinrens | v |\ TS
00000... [23-2859523.. | ....vveererrerrens | crrereererrneeseerees | eernereneneeseesessenens AmeriHealth Caritas Health Plan...................... BMH SUBCO | LLC Ownership........ | ..... 19.370 [BCBSM and IBC MH LLC.........cooovvrrerrnrreirns | e Nuvore | e
00000... [23-2859523.. | ....oveererrereens | erereererreeeneerees | eerreresereeseeseesenens AmeriHealth Caritas Health Plan.................... BMH SUBCO Il LLC Ownership......... | ..... 19.370 [BCBSM and IBC MH LLC........coovvererinercires | e [\ ISP IS
14143... | 27-3575066.. AmeriHealth Caritas Louisiana, Inc................... AMHP Holdings Corp Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........cccoovievviians | e |\ S O
..195458... |57-1032456.. ... | Select Health of South Carolina, Inc .. | AMHP Holdings Corp..... ..| Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC.......cccoovvievviians | e N
..100000... | 20-4948091.. . | AmeriHealth Caritas Indiana, LLC ..| AmeriHealth Caritas Health Plan... . | Ownership......... | ... 38.740 |BCBSM and IBC MHLLC.........ccocoevvviviiees | e N
..115800... | 47-3923267 .. . | AmeriHealth Caritas lowa, Inc...... . . | AMHP Holdings Corp...........cc..c.... ..| Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........ccccoovververererrens | e N
00000... | 26-1809217.. Perform RX IPA of New York, LLC................... AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........cccocvvvercceeen | e N
00000... |26-1144363.. AMHP Holdings COorp.........corvurrerrernrinirereinnnns AmeriHealth Caritas Health Plan.................... Ownership........ | ..... 38.740 [BCBSM and IBC MHLLC........cccooovvvivrrvnerens | veene Neoooos [ e
Community Behavioral Healthcare Network of
...................................................... 00000... [25-1765391.. Pennsylvania, Inc. PA.......... |NIA............... |AMHP Holdings COrp........ccccecvvvrvvnerrerrenennnn | OWnership........ | .....38.740 {BCBSM and IBC MH LLC N [
Community Behavioral Healthcare Network of
. |26-0885397.. CBHNP Services, INC......ooveveveveeeeeeeeeeree Pennsylvania, Inc. Ownership BCBSM and IBC MH LLC.........cccoeveveeeeees | e |\ S I
. |45-4088232.. Florida True Health, InC..........cccceveveverei AmeriHealth Caritas Health Plan Ownership BCBSM and IBC MH LLC.........cccceveveeeeeens | e |\ S I
. |61-1847073.. . | AmeriHealth Caritas Delaware, Inc.. . .. |AMHP Holdings Corp ..| Ownership.. BCBSM and IBC MH LLC.........cccovieeriians | e N
. [61-1720226.. Community Care of Florida, LLC...................... Florida True Health, InC........c.ccccoevvviverrinnee. Ownership BCBSM and IBC MHLLC........cococeivvveices | e |\ S I
. |46-1482013.. AmeriHealth District of Columbia, Inc............... AMHP Holdings Corp Ownership BCBSM and IBC MH LLC.......ccccooevvevvereierens | e |\ O O
. |46-0906893.. AmeriHealth Michigan, INC.........ccccccevevrivrirennns AMHP Holdings Corp Ownership BCBSM and IBC MH LLC.......cccoooeverrmeieriens | voree |\ O PO
. |82-1141687.. AmeriHealth Caritas Texas, INC..........cccocvvvenee AMHP Holdings Corp Ownership BCBSM and IBC MHLLC.......cccoooevevveeverens | vovee N
. |45-3790685.. . | AmeriHealth Nebraska, Inc.......... .. | AmeriHealth Caritas Health Plan... . | Ownership.. BCBSM and IBC MH LLC........cccceeveveecieeen | e N
. |82-3313629.. ... | AmeriHealth Caritas Kansas, Inc. .. |AMHP Holdings Corp..... ..| Ownership.. BCBSM and IBC MH LLC........cccooovveirerrieirens | veree N
83-14816711 . | AmeriHealth Caritas North Carolina, Inc.. . . | AMHP Holdings Corp. ..| Ownership.. BCBSM and IBC MH LLC.........cooovrererrircrns | o N
. |61-1857768.. AmeriHealth Caritas New Mexico............c.c...... AMHP Holdings Corp Ownership BCBSM and IBC MH LLC........cccovvvvvrerinircns | e N
. |27-0863878.. PerformRx, LLC AmeriHealth Caritas Health Plan.................... Ownership BCBSM and IBC MH LLC........ccceeveveveeceeen | e N
. |61-1729412.. ... | PerformSpecialty, LLC..... .. | PerformRx, LLC.........ccevvenee .. | Ownership.. BCBSM and IBC MH LLC........ccocvvevnerrinircns | v N
. |23-2842344.. ... | Keystone Family Health Plan... ..|BMH SUBCO | LLC... . | Ownership.. BCBSM and IBC MH LLC.........cocovvevrerrinincns | e N
. |23-2842344.. . | Keystone Family Health Plan........... . ..|BMH SUBCO I LLC.............. . | Ownership.. BCBSM and IBC MH LLC.........ccccovievvriiens | e N
. |47-2582248.. Blue Cross Complete of Michigan LLC............. AmeriHealth Caritas Health Plan Ownership BCBSM and IBC MH LLC.... [ |\ O PO
BCBSM and Accident Fund Insurance Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |36-4247278.. | ..covvrerivrns | rerrerresnensenns [ ersresennienennnne. | BCS Financial Corporation..........ccocoveeeviecvennee | DE.ecnee | NIAL.............. | COmpany of America Ownership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 80985... |36-2149353.. | ...cvvervrvrerns [ evrereinenireinns [ covvinreneinnnenennn. |4 Ever Life Insurance Company.......ccooceevevveees | Ibcivivncns | IA.....o..... | BCS Financial Corporation.............ccceeevneee. | Ownership........ | .....13.070 | Insurance Company eelNe [
Blue Cross Blue Shield of Michigan Mutual
........ 38245... | 36-6033921.. | ...evrvereerens | veeireireieireiseins | veeerereiseieneeee. | BCS INsUrance Company........coeeeeeveeveeneneenns | OHeences [1ALLLL BCS Financial Corporation.............c.ccc.ccove... | Ownership......... | .....13.070 |Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 26794... | 36-3503382.. | ...cvvevvrrveeres [ evrrerreireinirenes [ cevessenenenn. | Plans' Liability Insurance Company.................. |OH............ | IA................. |BCBSM and BCS Insurance Company........... |Management..... |................. | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |36-3120811.. | ...cvveveevvereres | eovereereireivereines | cvevrerenenenenne. | BCS InsUrance Agency, InC.......c.ccoveeevveviveeens | I | NIALL............. | BCS Financial Corporation...............c.cccoceneeee. | OWnership......... | .....13.070 | Insurance Company N [
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |36-4303124.. | ...covvrvevvrres [ eovereererenereines [ evevereneenneenenne. | BCS Financial Services Corporation................. | DE............ |[NIA............... | BCS Financial Corporation.................ccccc....... |Ownership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... | ceevreererrrreereens | eererreereesnieenes [eveeereinneerenes [ coneerneneennenenne. |4 Ever Life International Limited..............c.o.o... |BMU......... [IA................. | BCS Financial Corporation.................ccc.c....... | Ownership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |32-0485937.. | ...cvvevevvrveres [evrerreineirereenns [evevreneniieneens [BCS REINCutiiccvccvccncvicvcncniiene | VT | IAneee... | BCS Financial Corporation.............cccccceeeneee. | OWnership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |37-1732732.. | cvevverrrerivrns [ ervrereinnensenns [ covvierensiennennnen. | ANCIlyze Technologies LLC..........cccoeevvveiecveens | DE.e | NIAL.............. | BCS Financial Corporation...............c.ccceeeeeeer. | OWnership......... | .......6.535 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... [46-4945044.. | ........ccccoeveree | cerrerrerminerens [ ceverniverereneenne | ANCilyze Insurance Agency LLC.......cccccovveeee | Il [NIAL............. | Ancilyze Technologies LLC..............cccccoeeeee.e. | Ownership......... | .......6.535 | Insurance Company N [




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:
* 95 6102 018 3650000 3 =*

Q117



Statement as of September 30, 2018 of the Blue Care Network of MiChigan
Overflow Page for Write-Ins

NONE

Q18



Statement as of September 30, 2018 of the Blue Care Network of MlChl an

SCHEDULE A VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOM YEAI..........vuurvrrerenirnririeiisressessesssissssesessesssssssssessssssesssssssssssssssssssessnss | ssessssssnssesssnsnssessasssnssessassssssessassens (0 OO
2. Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rvererereiinrreieeeere e
2.2 Additional investment made after acquisition.............ccccceveeeviericiriennn. |
Current year change in enCUMbBIaNCeS. ..o eeeneeend
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e

© © N ook w

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s

-
o o

Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, DeCember 31 Of PriOr YA ...........c.ccuveeveeveicesiesieeees e eeiesiens | eveerisiess s ssses s s sssens 0 | o
2. Cost of acquired:
2.1 Actual cost at time of acquisition

Total gain (loss) on disposals
Deduct amounts reCEIVEA ON QISPOSAIS............c.cuiueiirirriieieceies ettt b bbb a b ae bt a s s s s sssebas | bessebessssesesassebessseaesss et e sns et s s sessnns
Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized.............ccoceveueeeinieieieeseseees

3
4.
5. Unrealized valuation increase (deCrease)...........ocvvvveverrerereriereeessesssssennnens
6
7
8

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

12, Total ValuGtON GIOWANCE...........eviviieieeiciee ettt bbbt bbb nann

13. Subtotal (Line 11 plus Line 12)......

14. Deduct total nonadmitted amounts............c.ccceeeiereercesiercreininns

15. Statement value at end of current period (Line 13 minus Line 14)....

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ceiiiiieieicrisie ettt ssessnsens | srssessessssssessessssnsessessnsed 4115150 | oo 200
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...43,864,960
2.2 Additional investment made after acquisition. 1,247,774 | ...
Capitalized deferred iNtEreSt AN OtNET...........cciiiiece et nss | Hestessebsbens e s b ss b sttt s e n e nses
Accrual of discount..........cc.coeuvenrenees
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCEIVEA ON GISPOSAIS...........vueurririiiieireieisisie ettt ettt es s b tenne | sbessessessstessessesssassessssnnsantes 299,245
Deduct amortization of Premium @nd EPFECIAION. ..........c.. ettt ss s ees st e st eessnsse | sessessessessesssessessessassses st enssnssessensnes | setsstssesassassnssessenssessnss st s ssessensenseses
Total foreign exchange change in book/adjusted CArTYING VAIUE...........cceuiuiiriieiiieee et sssssnes | sressssessessessssessessessssssessessessstessesnsens | absessssessesssssssessessesssessessesssassessesnsan
10. Deduct current year's other-than-temporary impairmeNnt FECOGNIZEA. ..........curwururerrireeereieireeereeeeeessees e sseeesessessessseaseesesss | fremsssssesseessnsssesessansssssessansssssessessanssne | fesssssessassssssessanssnssessesssnssessessanssssnes

577,596) | ...

® N o ok w

©

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccvrrrrrrierinrinrieisssnsesissnnns | cnseesesssesesssssesesess 48,351,043 | oo 4,115,150
12. Deduct total NONAAMILEEA MOUNES............cveiiviicicicice ettt s s b st b b b s s s bt enae | oebsstssesses et sstesses et setessessessnsansessessnts | 4iebissessesssssnsassessessntentes et et ensensessnsans

13. Statement value at end of current period (Line 11 MINUS LINE 12).......ciiiiuiriiiiiiiieiiceescterisssessseresssseressssesssssesessssesens | sessessssssesesssesssssesessesens 48,351,043 | ..oovvceicceia 4,115,150

SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS aNd SLOCKS GCQUIFET..........cvucveeieeicicectes ettt ettt bttt bbb se ettt enen
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization Of PrEMIUM. ..ottt bbbt b s
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
. Total investment income recognized as a result of prepayment penalties and/or acceleration fees

1,108,183,040

(15,629,274)
18,943,454

...29,775,108
15,113,186
...1,049,904,412
...... 6,025,057
1,484,164
..................................... 3,097,158

© N ook w2

©

—_
o

—
—

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)..........cccevirrirereirerereieeeresieieenae
. Deduct total nonadmitted @aMOUNLS...........cccrvvieiriinieeencsessseese e sessesnsennes
. Statement value at end of current period (Line 11 minus Line 12)

-
N

.............. 1,379,651,183

—
w




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 5

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Tradiig Activity Book/Adjusted Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

942,185,073 | ...oovverrirrirrines 472,631,037 314,506,714 3,550,308 992,498,606 942,185,073 1,103,859,704 998,246,979
NAIC 2 (8)-vvvevermeerrrireesiseesesise it sssesssesssessses | sessisessssessesssssenes 750,279,443 | oo 632,779,435 | ..o 755,456,217 | .oovcverevvrerireriieins (795,686) | ...cvvvnverncrirerinnes 590,421,281 | cooovvverrerieirinens 750,279,443 | .ooovvviircinns 626,806,975 | ...ocovrrrrrrrireninne 525,751,844
NAIC 3 (8)-vevevereeererireeiiriseeesesiseessee s sssssesssesssessseesnsnes | sesssnesssssssessessessnns 53,280,186 | ..ooovveerrrirrrirninne 18,634,799 | ..o 7,008,257 | ..ooonvvevcrirrrrierinns (3,893,892) | .oovuvernrirririninne 60,954,834 | .....oocvervrrriiene 53,280,186 | ...oovvverrerrirrrirnens 61,014,836 | ooooverererriens 65,735,630
NAIC 4 (8)-vovvrverererrerereeeseressseessses st sssessseesssessssssssssssssssssssssssssssssnns | sesssnsssssssssnsssssnsssnns 55,409,887 | ...veonrrerrrirerirnnens 13,780,879 | .ooovverreererieerirnens 9,925,421 | oo 362,100 | coeovvveerrerrrererii 51,233,947 | coovvririrrerceinns 55,409,887 | ..oovvvurririricriiiinns 59,627,445 | ....ooovviiriiriniinns 46,658,717
NAIC 5 (8)-vrvvverererreeereesseesseessssesseessseessseeesseessessssssssssessesssssessssssssssssnns | seessmssssssssssessssasssnns 25,289,695 | ..ooooverrreenrireeen 4,043,956 | ..ooooeeeeeennne 4,550,859 | ...oveorerririens (1,445,644) | oo 16,693,497 | ..o, 25,289,695 | ..ocvvureirirriiines 23,337,148 | c.oovovrn 18,512,247
NAIC B (8)-+.vevereeernrereesesseeseeseseesseseseesseessesss s sesssesssssssssessssesssssses | sesssssssssssssssssssssssssssses 841,163 | oo 284,244 | oo 290,840 | .o 453,048 | ..o 419,587 | oo 641,163 | oo 1,087,615 | oo 672,419
Tt BONAS. ... s | sesssssnssenesseens 1,827,085,447 | ..vvvvvvirriiins 1,142,154,350 | ..o 1,091,736,308 | ...ooovvreiririicninns (1,769,766) | .....vveocrerriinns 1,712,221,752 | wovvvcvvrniiiens 1,827,085,447 | ...cooovvvvrniiinnns 1,875,733,723 | ..o 1,655,577,836
PREFERRED STOCK
L O O O PO U OO OO PP OOT OO O O O SETSOTPTE DOOO OSSR RO O
L O O OO PO OO OO OO OO SOOT OO OO OTPTO DO OO OT RSO O

10.

P10 NAIC 4ttt | et f ke | HeeRE Rkt Rf Rt eee | et Rtk eR | 4Rttt | et iRkt | ettt | Heeees ettt LU R
12, INAIC Bt bbbt | et bt e bbb s b | s bbbttt | eeb bbbkt | ettt sttt | et bbb | Hieeb bbb | eets et O
13 INAIC Bttt bbbttt | neeb e s ee bbbttt | enEenE st nt ekttt | et et enE et st ekt stttk | st enE et et sttt etttk | et enE e nE e E ket R Rttt | HenEenE R R R et nnnn e | ettt 0 | i
14, Total Preferred SOCK..........cooiriiciccieciccsesece s | ot 0 | 0 [ 0 [ 0 | 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK...........crrrimnrisnimnsissinssissenessnnennns | sevesessssnssseseones 1,827,085,447 | ..ovvvvvviiriiis 1,142,154,350 | ..o 1,091,736,308 | ...oovvvecririicninns (1,769,766) | ...oovveocreririinns 1,712,221,752 | oo 1,827,085,447 | ...oovvvvriirins 1,875,733,723 | ..o 1,655,577,836

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....110,230,316; NAIC 2 §.....309,211,247; NAIC 3§.....12,967,895; NAIC4S§.......... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of September 30, 2018 of the

Blue Care Network of Michigan

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

373,170,696

XXX e, 374,598,186

2,443,319

Short-Term Investments

SCHEDULE DA - VERIFICATION

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. ACCIUAL OF GISCOUNL.......ouiieiiiii i
4. Unrealized valuation increase (decrease)
5. Total gain (I0SS) ON QISPOSAIS........cvueiivierireireiiissieie sttt sttt
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)

.................................... 457,928,636
.................................... 529,515,343

........................................... 936,899

.................................... 624,508,353
................................. 4,217,685,342

............................................. 74,531

................................. 4,374,279,085

...................................... 10,088,053

QsIo03




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QSI04, QSI105, QSI06, QSI07



Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOr YEAT.........cocuicviicreieeeieiee ettt bens | evssesssssesessesesssesses s besessenas 166,610,505 | ...oovvveviericreeece e 5,145,443
2. Cost of cash qUIVAIENES ACQUITEM............cccueiieiicreieecteee ettt sttt ae sttt s st nssbetnss | bessebessssesssissesessssesessesesnaas 5,793,169,340 | ..coovvviericeecce e 4,182,629,148
3. Accrual of discount 1,164,099
4. Unrealized valuation iNCrEaSE (ABCTBASE)...........cocviriveiicreiete ettt bbb s bbb benaens | oevebissebesssesesse st e st e b s s aes s nb b sebens 2,850 | .o
5. Total gain (I0SS) ON AISPOSAIS.........c.cviuireiireieiieeisicte ettt ettt be st ss s b s st ss st snaess | 4ebassebessesesssnsebes st e s s ese s st e bnsebns 21,382 | oot 607
6. Deduct consideration reCeived 0N dISPOSAIS..............ccueiiieiieieieteeeee ettt se s bessssesns | sessebesssessssssesssastesessesessnaas 5,824,680,010 | ..ooovevererrcreeecereee 4,022,179,980
7. Deduct amortization Of PrEMIUM..........c.cucueiiiieirieis ettt ettt s s bbb s sesenss | sassebessssssssssebessstes s e ae s s st bansebens 116,459 | oo 148,812
8. Total foreign exchange change in DOOK/ adiUSLEA CAIMYING VAIUE............cvevcvieeie ettt seisnas | estessessessssesse s ssses st sssssesssssssessesssssseses | sesssssesssssssssesssssssesssssssnssssesses st estesnsassanen
9. Deduct current year's other-than-temporary impairment FECOGNIZE.............ccuiueueiiieiiee et eesies | crisseresisesss st esssseresssssssssssesessssessssssesenseses | eressssssesssesessssesasassebessnsesessesebassesesesnsesanans
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9)..........ccoevrrerrireeererieirieiiens | cveereresissessseseessssesesessessssens 137,195,967 | oo 166,610,505
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......viiiiriiereieciisisiessisteseesessssesssssssssssees | evsessessssssssssessnssnsessessesssssssns 137,195,967 | ..o 166,610,505

QsI08




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Duri

SCHEDULE BA - PART 2

ing the Current Quarter
7 8

1 2 Location 5 6 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Qil and Gas Production Payments - Unaffiliated
99C000 85 0| ENERGY CAPITAL PARTNERS IV LP.....coosrscsmsemsrsesesrsrrree [ SHORT HILLS.....ccosesrmrmree [NJ.... [DIRECT [ [08/22/2018.... | 3 T A P P 7,135,040 [ oo 9.680
0199999. Total - Oil and Gas Production PaymeNts = UNGFAIIAIEA. .............c.euiuiiiiieiiieisi ettt eiieieies aeeiestasietsessesssesseesssessessessessssassessetansessesnsses | fesessessessssassessesssssssassessesantessessessesess et et et ensessessntantessesnses 2,864,960 0 (0 [ 7,135,040 | ....... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
99C000 74 4 | HARBERT CREDIT SOLUTIONS FUND IV, L.P.....ovviiiiniiinninsninssissns s |BIRMINGHAM ................................ |AL.... |HCSF IVGP, LC | ................ |06/29/2017...4 | 2 310,258 | .. | s 7,125,590 | oo 4.670
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFIlIAEE. ......uurvuirriiiiiriisiisiisiiieiiin coinniisiisissss s ens s ssn sttt sensenssena 0 310,258 [V 7,125,590 | ....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
99C000 82 7| ARROWSTREET CAPITAL - NHIT LP...oocoororscssesssssssssrsssrssess [BosTON [mA... [DIRECT [ [07113/2018.... [ | o 40,000,000 3.080
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 40,000,000 0 0 0 [ XXX
4499999. Subtotal - UNffilAted. .......rverriererririssiis s 42,864,960 310,258 0 ...14,260,630 |....... XXX
4899999, TOMAIS. ........cvuieieierctieeietci bbbttt bt es | ALdebeeaaeheta et h L LRt h Rt b et bbb bt i et etres | 4iebtheL et bttt bbb bbb bbbttt bbbt es 42,864,960 310,258 0 ...14,260,630 | ....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | B.JAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
99C000 74 4 | HARBERT CREDIT SOLUTIONS FUND IV, L.P......... |BIRMINGHAM .................. |AL.. |HCSF IVGP, LC..iiisiriseisnisninns |06/29/2017 |08/01/2018 ....... 1,596,481 | oo 50 | o | e | | s (S0 RN [ 1,696,481 | ........ 103,282 (V)] I 3,598
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.............cccisiiimiiniinniiniiniiisississicisssnicssseninnns | s 1,596,481 | .oovvvivinnns 50 | 0 | i (U [ 0 | i, 50 [, 0. 1,596,481 | ........ 103,282 0 0 0] s 3,598
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
99C000 82 7| ARROWSTREET CAPITAL - NHIT LP....coocromrssre [BOSTON...ccoorrrssrsces [MA. [DIRECT.....ooooecscscsssssssssses 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .0 0 0 0 0
4499999. Subtotal - Unaffiliated 1,596,481 0 0 (V] I 3,598
4899999, TOMAIS.........vooevveeieieeieseeiieeiieeise st s etk e Shieetiee bR ekt ennins | eriens 1,596,481 0 0 (V)] [ 3,598




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government

912810 PW 2 | TREASURY BOND 4.37 02/15/38 .| 09/20/2018. VARIOUS.......ooiiieiiee et sssenes | essatesess e sasss e st ss e esssenanssens | eorerisssessessseses e nes 3,006,328 2,500,000 5647 |1

912810 QT 8 | TREASURY BOND 3.12 11/15/41.. .| 08/21/2018........| JP MORGAN... - . 1,025,938 .1,000,000 8,492 |1

912810 QX 9 | TREASURY BOND 2.75 08/15/42 .| 08/31/2018. JP MORGAN... ST RN 961,367 .1,000,000 1,569 (1

912810 QZ 4 | TREASURY BOND 3.12 02/15/43 .1 09/20/2018........ BANK OF AMERICA........cooiitiriiiicisieteeiseiessisse st eniens | sotisessessst s es bbbt | oebesesesssessass et sneen 2,960,977 3,000,000 9,426 |1

912810 RB 6 | TREASURY BOND 2.87 05/15/43 .1 07/10/2018........ VARIOUS.......oooiiiisiise st sisenes | esbnssess bbb esbsssns | soiebisssnssess st nes 4,432,324 | oo 4,500,000 20,039 |1

912810 RG 5 | TREASURY BOND 3.37 05/15/44.. .| 08/20/2018........ VARIOUS......ooiiiietiete ettt | etbatases bbb bbb nniens | eerebiesbes st 3,207,813 | oo 3,000,000 27,238 |1

912810  SA 7 | TREASURY BOND 3 02/15/48 .| 08/21/2018........ VARIOUS......cooiiieiiee bbb nssenss | esbasesessssssnss st s sess st ense s sss st ssbnnsens | sbsebsssssssesssesessesssesssssenes 3,371,250 3,350,000 29,239 |1

912810  SC 3 | TREASURY BOND 3.12 05/15/48.. .| 09/28/2018........ VARIOUS ..ottt nssenes | febanssenesesees s ss st ssenine | esenesessessess s ssenseenessaes 15,263,392 15,180,000 | ...cooveieirereeeeeeeiee 138,884 | 1.

912810  SD 1 | TREASURY BOND 3 08/15/48 T .| 08/10/2018........ VARIOUS ...ttt | chisbiess et | sebesbi s sb bbb 3,977,266 14,000,000 1

912828 3W 8 | TREASURY NOTE 2.75 02/15/28 .| 08/31/2018. VARIOUS.......oooiiei ittt nasenes | feebanssesise st s s sienins | soeeisesiess e ess st snis 13,399,414 13,500,000 | ..o 10,574 | 1o

912828 4N 7 | TREASURY NOTE 2.87 05/15/28.. .| 09/26/2018........| VARIOUS, . e . 8,908,570 ,933,000 57,055 |1

912828 4R 8 | TREASURY NOTE 2.87 05/31/25 .| 07/20/2018. BANK OF AMERICA. ..ottt iessssssesessssssssessse s sssesssss | shsisessssssssessossssssasssessessssssessassssssessas | sesosssosssessossessessssssessssanes 2,006,797 2,000,000 8,327 (1

912828 4U 1 | TREASURY NOTE 2.62 06/30/23 .| 08/22/2018........ VARIOUS.......ooiiiieirieee sttt sssenes | essasesesseesasss e sess e ense s ess e nnnsens | eereriessessessseses e nes 9,970,477 ...10,020,000 31,493 |1

912828 4V 9 | TREASURY NOTE 2.87 08/15/28 .1 09/27/2018........ VARIOUS ...t sienes | chbiessiesis bbb | eebstes b nees 23,402,027 ...23,639,000 58,186 |1

912828  4X 5 | TREASURY NOTE 2.75 08/31/23 .| 09/06/2018........ VARIOUS.......oooiiieieie ettt nesenes | esbenesess bbbt s esssebnnsens | cosebasssstssess st nes 7,090,297 .7,088,000 3,769 |1

912828  4Z 0 | TREASURY NOTE 2.75 08/31/25 .| 09/26/2018........ VARIOUS.......ooiiie ittt | febaessese b sttt aenies | sbetisessesb s sb et nies 13,959,895 14,100,000 | ..o 17,586 | 1.

912828 5D 8 | TREASURY NOTE 2.87 09/30/23 .| 09/28/2018........ MORGAN STANLEY .....ovirririrtiiiiiiiiesierissessesesssiesisesssesesssssssssessessesssns | atesssssssssessesssesesssssssssssssessesssssssens | eeessssssssssesssesssesssessssesns 6,975,664 1,106 (1

912828 D5 6 | TREASURY NOTE 2.37 08/15/24 .| 08/31/2018........ P MORGAN. ... .ottt | etbstesess e bbbt nniens | eereriesiee et 1,466,895 . 2,033 |1

912828  NT 3 | TREASURY NOTE 2.62 08/15/20.. .| 09/18/2018........ ROYAL BANK OF SCOTLAND......coutviiiurirrirerinistierisissesessssssssssssessssssssesssssses | soesisessssssssessosssssesssesssssssssessesssssesss | sessssesssessossessessssssesssssnes 4,985,352 5,000,000 12,483 [ 1o

912828  XT 2 |WITREASURY NOTE 2 05/31/24.. .| 08/31/2018........| JP MORGAN... 1,438,887 .1,500,000 7,951 1

912828 XX 3 | TREASURY NOTE 2 06/30/24 .| 08/21/2018. JP MORGAN.......ccouiiiiiitieie it nisnnens | enes 5,612,439 5,850,000 | c.ooveuererriiee s 16,959 | 1.

912828  XZ 8 | TREASURY NOTE 2.75 06/30/25. .| 08/22/2018........ VARIOUS......ooiiiiirii ettt ssnsents | cheessiessseses st s bbbt ssbiens | eebeessesb st 7,975,508 8,000,000 26,865 |1

912828 Y6 1 |TREASURY NOTE 2.75 07/31/23 .| 08/17/2018........ VARIOUS | S | srb s 16,934,900 | .oovervieeieeeeis 16,936,000 20,071 |1

912828 Y7 9 | TREASURY NOTE 2.87 07/31/25.....c0ituiiiiniinsiiininnissississsisssssessssssssssssnsesssssssssssssssssens | consesesessnes 08/15/2018........ VARIOUS.... sttt | esbnssans s ens ettt | sbesssensenssesensssssen s ensas 13,494,598 .. 13,440,000 | i 16,247 |1

0599999,  TOtal - BONAS = U.S. GOVEIMIMENL. ... ..viieutieieeiteisssisessseessessss st seesesssns st ss st s st eess ff o0k seeseeEseEeEseEE 8 o8 o8 SR8 £EE £ EE 48R £ 08 R4 E e E £ £Ef S E LR EE R0t ne ebneensenb e st enrees 175,828,375 .176,036,000 531,239

Bonds - U.S. Special R and Special A

3128MJ 3R 9 |FGOLD 30YR GIANT 3 04/01/48 08/13/2018........ NOMURA ...ttt | atebesbes bbbt | eeesssbess st 3,764,250 3,890,069 3,890 |1

3128MJ  3W 8 |FGOLD 30YR GIANT 3 04/01/48 08/20/2018........ NOMURAL ..ottt enins | Shetesess s st s bbbt | oebenesesb s n et nees 3,824,885 | ..o 3,942,863 3,943 |1

3128MJ  4M 9 |FGOLD 30YR GIANT 4.5 Q7/01/48........coovveiriiireiirieisissieiesissiesssssssissssssssssssennns | snsesessessnes 06/15/2018........ MORGAN STANLEY ..ot ssessssssessssssssssssessssssssenssnses | svenes (11,722) (11,275) (16) |1

3128MJ 4R 8 |FGOLD 30YR GIANT 4 07/01/48 07/23/2018. MORGAN STANLEY ...ttt sisssssesesssssssssesssesnsss | soesesessesssssesseesssssesssessssssssessesssssessns | sessresesssessessessesssssessssenes 1,012,373 997,220 1,330 |1

3128MJ  4S 6 |FGOLD 30YR GIANT 4.5 07/01/48 .1 07/23/2018........ | MORGAN STANLEY... s . 1,033,954 996,770 1,495 (1

3128MJ 4V 9 |FGOLD 30YR GIANT 3.5 08/01/48 .| 08/21/2018........ VARIOUS......ooviririatiietiesiiesiss sttt sssssssienienes | chbsesssetessssssss bbbt sensrene | eetstesnssas e eess s senens 20,614,477 | oo 20,750,561 24,209 |1

3128MJ  4W 7 |FGOLD 30YR GIANT 4 08/01/48 07/31/2018........ KBSt | Hhete bbbt | eebenet et 8,126,250 | ..o 8,000,000 | ..oeevvrireririererieieninieis 10,667 | 1.

3128MJ  4X 5 |FGOLD 30YR GIANT 4.5 08/01/48 08/08/2018........ MORGAN STANLEY .....coutiiiiieiiieierissisiesssisisessesssssssesssssssssessssssssessssssssns | ssesssessssssssessssssssesssesssssssssessosssssesss | sesosssosssessissessessssssesssssnes 2,596,289 2,500,000 3,750 (1

3128MM X2 4 |FGOLD 15YR GIANT 3.5 07/01/33 .| 06/28/2018........ MORGAN STANLEY......ooiirieirerrieineineneieereisesseseesessssesseesesssssesesssssssesssessssnss | senees (14,087) (13,931) (22)|1

3128MM X8 1 [FGOLD 15YR GIANT 3.5 07/01/33 .| 07/26/2018........ PIERPONT ...ttt sttt enss | 2httsesse bt es bbbt bbb | oebenesesbse st 2,797,827 | oo 2,774,679 4,046 |1

3128MM YD 9 |FGOLD 15YR GIANT 3.5 08/01/33 08/02/2018........ KBSttt | et b | eebnes et 2,016,250 2,000,000 2917 |1

31418C  3C 6 |FNMA 30YR 3.509/01/48 09/06/2018........ VARIOUS.......ooiiii ittt | feebaesseses b s bbbt aenies | sbesisesiesbee e si st nies 11,158,291 | oo 11,250,000 | o 10,938 | 1o

31418C 3D 4 |FNMA 30YR 4 10/01/48, . | 09/26/2018. GOLDMAN SACHS.......cooritiriiiinissieissiseisesssissesessse s ssssssssesssssssssessssns | shesssessssssssassessessssssessesssssessesssssensss | srssssssssssssessassessesssssensen 23,714,453 50,667 |1

31418C  ZH 0 |FNMA 30YR 4 07/01/48, .1 07/13/2018........ | ROYAL BANK OF CANADA, s | e 24,378,816 31,865 |1

31418C  ZV 9 |FNMA 30YR 3 07/01/48, . [ 09/27/2018. GOLDMAN SACHS OO OO OO OO OOy O OOy PR Ot [POOOOOO OO OO POPOOOPOO 2,851,521 2,980,400 2,484 |1

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments ettt ehteeeierseeeeeieine | eekeeiersesseiersesessesesiesesseiessesesesesieserseiesseseserssiesserseisesesseseresiessersesiesesseserseieseresieiesiesierieiisiersesiesesesieranatieiiin  atiesieraesesaseseranes 107,863,827 | oo 107,456,326 152,163 XXX oo

Bonds - Industrial and Mi:

00206R  DH 2 |AT&T INC 5.15 03/15/42 09/26/2018........ WELLS FARGO......ccoivriririniieierssisiesise s sssessssssssesssssssss | oeves 578,388 600,000 1,116 | 2FE .o

00206R ~ GD 8 | AT&T INC 100 06/12/24.........coeverierreriniireeieiiriesieieeissiessssisssessssssesesssenssssseensnnins | avesesersnsines 08/16/2018........ BANK OF AMERICA. ..ottt esesesessssneens | cvenes 751,995 750,000 2FE.

00507V AN 9 |ACTIVISION BLIZZARD INC 4.5 06/15/47 09/28/2018........ SUSQUEHANNAL. ..ottt ssssssssensesssnens | svenes 284,916 300,000 4,013 | 2FE. ..o

0258M0  EC 9 | AMERICAN EXPRESS CREDIT COR 1.7 10/30/19.....cccvuivrerrierieieierinniesiesienenenene 08/31/2018........ VARIOUS.......oooioiieieiee et senes | eesetesesssesssss e s sens e ss s sennnsens | eererssssessessseses s nes 5,916,390 6,000,000 27,767 | 1FE
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035237 BH 0 |ANHEUSER-BUSCH INBEV WORLD 6.87 11/15/19.......cccccovvvune 09/27/2018........ STATE STREET GLOBAL MARKETS LLC.....ouvviiireriiiniinieinnisisssssiessesnsies | srssisesssssssssesssssssssssessssssssesssssssssesss | sessssesssesssssessessssssesssssnes 2,185,764 | ..o 2,100,000
037411 BE 4 | APACHE CORPORATION 4.37 10/15/28........ccovueriieeirereeineirernsiesescesesiseesesienesis 08/14/2018........ P MORGAN. ... .ottt | esbatesessees st se e nse s esssenannsens | eorersessessessse st res 1,996,900 2,000,000
037833  BG 4 |APPLE INC 3.2 05/13/25 08/10/2018........ | DEUTSCHE BANK e 246,378 250,000
05565E BB 0 | BMW US CAPITAL CORP 100 08/14/20...... 08/07/2018. GOLDMAN SACHS ...t ssssesssssne | soetesesssssesssess s sss s ssss e ssssssnssesias | oeseresessessess s ssssesensensanes 4,500,000 | oo 4,500,000
05988L  AA 6 |BANFF MERGER SUB INC 9.75 09/01/26. 09/20/2018........ EXTERNAL MANAGER TRADES.. e | 735,150 715,000
06051G  HD 4 |BANK OF AMERICA CORP 3.41 12/20/28 09/26/2018........ DEUTSCHE BANK......cooiiiiiiiinissiesiesssssssssssisssssisnssnins | svenes 935,680 | .vovovriereiieieeeeeieeine 1,000,000
08162C  AD 2 | BENCHMARK MORGAGE TRUST 4.26 08/10/28..........c.cccoruvnunnee 09/20/2018........ CITIGROUP.....o ittt | Sotis s st b e s bbbt | oebeeesent st n et 5,149,680 .5,000,000
10112R AQ 7 |BOSTON PROPERTIES LP 5.87 10/15/19...... 09/26/2018........ VARIOUS......ooiiiieiieie st nssenss | esbasesessesssnss st s sess st ense s sss st ssbnnsens | sbsessssssssesssesessesssessssnenes 6,812,078 .6,635,000
10373Q  AC 4 |BP CAPITAL MARKETS AMERICA 3.93 09/21/28..........coooveniirernririeneirerenirereiinsen 09/18/2018........ CITIGROUP......viiierrtieteer it | crnes 750,000 750,000
11680J  AA 0 |BRUIN E&P PARTNERS LLC 8.87 08/01/23 08/07/2018........ EXTERNAL MANAGER TRADES.. e | e 808,575 800,000
124857 AM 5 |CBS CORP 3.7 08/15/24 09/10/2018........ VARIOUS.......oooiiiiitieie e nssenes | eebanesess e basss st sebnnsens | eorebassstssess st nes 1,217,385 | oo 1,250,000
12543D  AY 6 | COMMUNITY HEALTH SYSTEMS | 6.25 03/31/23 08/21/2018........ | EXTERNAL MANAGER TRADES.. . s 714,825 760,000
125896 BE 9 | CMS ENERGY CORPORATION 6.25 02/01/20 07/23/12018 MARKET AXESS AS A BROKER VIA ALADDIN.........ccvumriernniernnieesnrernnnnnns | wveees 844,894 810,000
13057Q  AG 2 | CALIFORNIA RESOURCES CORP 8 12/15/22.........ocueverrererirerneineirer e 09/11/2018........ EXTERNAL MANAGER TRADES.. SRR IR 500,400 560,000
133131 AT 9 | CAMDEN PROPERTY TRUST 2.95 12/15/22 07/11/2018........ US BANK O 390,460 400,000
14913Q 2P 3 | CATERPILLAR FINANCIAL SERVI 100 09/07/21..... 09/04/2018........ P MORGAN.......couieiiieie et | esbenesess s asss e sebnnsens | eorebaessts et nes 1,500,000 | ..ooovrveiniieieeneis 1,500,000
16411Q AC 5 |CHENIERE ENERGY PARTNERS L 5.62 10/01/26. 09/06/2018........ EXTERNAL MANAGER TRADES.. JEURTRTTTRRRIOTRRRVTI IOV 685,000 685,000
172967  HU 8 | CITIGROUP INC 2.5 07/29/19......c.ccuurimerinriierierirreserisssiesiesesssessessssssessesesesesnes | covesessnnseans 07/06/2018........ CITIGROUP.......cvoiiiiieiieriesit ittt | atess bbbt es bbbt | eeesesbess st 1,778,177 .1,786,000
172967 LF 6 |CITIGROUP INC 2.45 01/10/20 09/17/2018........ VARIOUS.....oooiiiieitieie sttt nes | etbatesessses s bbbt nniens | coreriessess st ren 9,242,788 .9,330,000
18451Q AM 0 | CLEAR CHANNEL WORLDWIDE HOL 6.5 11/15/22...........ccccovvenee 09/17/2018........ EXTERNAL MANAGER TRADES.. e | e 644,175 630,000
20030N  BA 8 |COMCAST CORP 5.15 03/01/20 07/16/2018......... [ CITIGROUP.......oooiiiiiiiriiitiesieiniesie s nsse s | crestebsss st | eeberesesse e enrenes 1,959,679 .1,900,000
200340 AS 6 | COMERICA INCORPORATED 3.7 07/31/23 07/26/2018 JP MORGAN.......ccouiiiiiitieie it nisnnens | enes 999,910 .1,000,000
21036P AU 2 | CONSTELLATION BRANDS INC 2 11/07/19..... 09/26/2018........ STATE STREET GLOBAL MARKETS LLC.......cvuuiieiieiiiieienissisniissrisereeesns | aeesssiesssiesiessessssssssssssssessesssssssens | eresssssssesesssssssesssessssesns 1,977,520 2,000,000
21036P  AX 6 | CONSTELLATION BRANDS INC 3.2 02/15/23 07/12/12018........ ROBERT W. BAIRD.........cvuririiiirireriniisirenieseesssise s sseesessssssssenssenssssssesessenis | svenes 859,786 880,000
210518  CS 3 |CONSUMERS ENERGY CO 6.7 09/15/19....... 09/07/2018........ MARKET AXESS AS A BROKER VIA ALADDIN. 259,030 250,000
233331 AT 4 |DTE ENERGY COMPANY 2.4 12/01/19.....ccivmrneierniirineiverenirereiinnenes 09/27/2018........ STATE STREET GLOBAL MARKETS LLC.......ocvuiirriiiriirieienieieeissiesserinsies | coveisessssissesessssssssesesessssssssessssssssessns | sessnesesssessassessessssesessnsenes 1,980,920 2,000,000
233851 BR 4 | DAIMLER FINANCE NORTH AMER 2.25 03/02/20.... 08/08/2018........ CITIGROUP......cviiiirtiesi it | arnes 931,288 945,000
233851  CN 2 | DAIMLER FINANCE NORTH AMERI 2.3 01/06/20...........cccomvveeverrirriinirenenienirenesnnes | ceveneiieriens 09/13/2018........ BNP PARIBAS.......ocooiiuiiienierieis ittt sessssenes | atessssssssssesse sttt essssssens | eessssssssssesse st enesnesas 1,978,520 2,000,000
24422E  UJ 6 | JOHN DEERE CAPITAL CORP 100 09/10/21......ccovuuevrririreienrirerierinseresisesseseserenenens | ceveereninnene 09/05/2018........ GOLDMAN SACHS......coocerieriiieietirereiissie st ssssisssessssiene | soetisessessetesess s sssese s sesss s s sesinesenins | sebenesesssessesssessessssesensssenes 1,000,000 | oo 1,000,000
247916 AL 3 |DENBURY RESOURCES INC. 7.5 02/15/24 08/14/2018........ EXTERNAL MANAGER TRADES.. s | e 910,000 910,000
25746U  CH 0 | DOMINION RESOURCES INC/VA 1.6 08/15/19.......coirvriniieririiieniieiseireresiseeseniens 07/25/2018. MARKET AXESS AS A BROKER VIA ALADDIN........ccvvieernrirerniieeenirerernnins | coeees 537,212 545,000
263534 CL 1 |E1DUPONT DE NEMOURS AND 2.2 05/01/20 09/28/2018........ | VARIOUS . s | et s 1,350,008 .1,367,000
26817R  BA 5 |DYNEGY INC 8.12 01/30/26 07/09/2018........ EXTERNAL MANAGER TRADES.. FEURTTORUTRRROTTN BTN 828,113 760,000
26875P  AK 7 |EOG RESOURCES INC. 2.62 03/15/23 09/20/2018........ MIZUHO. ...ttt nsninnes | avees 624,592 650,000
27890G  AB 6 |ECLIPSE RESOURCES CORP 8.87 07/15/23. 09/12/2018........ EXTERNAL MANAGER TRADES.. s | e 316,299 310,000
28414H  AB 9 | ELANCO ANIMAL HEALTH INCORP 4.9 08/28/28...........ccoocomrrmererirerneneirerssiseercenenes 08/14/2018........ GOLDMAN SACHS.......coocirireiirieseeirereeinsie st sese s sssssssssesssssne | soetesessessssssesseessssesssesiessssssessessssssensns | sesensssssessesssessessssssessnsenes 1,500,000 | oo 1,500,000
29273V AG 5 |ENERGY TRANSFER EQUITY LP 4.25 03/15/23.........ceomririrnriniieinsieensiseesniesenis 08/01/2018........ EXTERNAL MANAGER TRADES.. e | s 542,138 555,000
29364G  AF 0 |ENTERGY CORP 5.12 09/15/20........cccvvrrrenriernriiirerinrrieninnes 08/28/2018........ WELLS FARGO.......cooiireiiiriniitiessressise s ssessssesenes | venes 205,804 200,000
29717P AJ 6 |ESSEX PORTFOLIO LP 5.2 03/15/21 07/12/12018........ US BANK RO 452,826 435,000
31677Q  BH 1 |FIFTH THIRD BANK (OHIO) 1.62 09/27/19. 07/18/2018. STATE STREET GLOBAL MARKETS LLC.....c.oviviirieinnieierieiessssieesssenssnnns | cveees 984,000
31677Q  BM 0 |FIFTH THIRD BANK (OHIO) 3.95 07/28/25. 07/23/2018........[ MORGAN STANLEY... s | e s 1,500,000
337738 AQ 1 |FISERV INC 3.8 10/01/23.....ccouiiiiiiiiiniieieiiseiesssieiesssisissssesssssssensessssssessssssess | sonsesessessees 09/20/2018. WELLS FARGO......ccouiiriiiiririniitieriss st ssesssienes | oenes 999,540 .1,000,000
337738 AR 9 |FISERV INC 4.2 10/01/28........coueiieiiciciieieiseireeiieiesissisisssiessssssiesssssssesessssanesas | cossissssessees 09/20/2018........ WELLS FARGO.......cooiiriiiiriniitieise s ssssesnnes | venes 998,050 | ..o 1,000,000
35906A BA 5 |FRONTIER COMMUNICATIONS COR 8.5 04/01/26...... 08/07/2018........ EXTERNAL MANAGER TRADES.. JEURTRTTTRRRIOTRRRVTI IOV 375,613 390,000 12,787 |4FE.....oovivivieine
375558  BR 3 | GILEAD SCIENCES INC 1.85 09/20/19.......c.curiuriieirieieiensssiseisesssseesssssssssssssssssnens | soveessessnnes 08/31/2018........ STATE STREET GLOBAL MARKETS LLC.....c.vvviviirieiiniriersiessssieessssenssenns | wveees 990,800 | ooveererierreiereinieeee 1,000,000 8,428 |1FE
404119 BN 8 |HCAINC 503/15/24 07/24/12018........ EXTERNAL MANAGER TRADES.. RS IR 453,375 450,000 8,188 |3FE
40573L  AA 4 |HALFMOON PARENT INC 100 03/17/20 09/06/2018........ MORGAN STANLEY ..ottt sessssssssessssssssessssssssns | ssesssessssssssessssssssessessssssssessessssssesss | sesosssosssessissessessssssessssnes 1,500,000 | ..oooevrieirceees 1,500,000 2FE
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40573L  AJ 5 |HALFMOON PARENT INC 100 09/17/21 09/06/2018........ MORGAN STANLEY .....couiiiiiiieiiieieiesitiesisissisessesssssssessssssesessssssssesssssssses | ssesesessssssssessssssssessessessssssessessssssesss | sesosssosssessossessessssssessssnes 1,500,000 | ..o 1,500,000 2FE
40573L AL 0 |HALFMOON PARENT INC 3.75 07/15/23, 09/06/2018. MORGAN STANLEY ....couiiiiiriiniireriniirierie s sesssssssesssssssssenssnnes | cvenes 999,470 .1,000,000 2FE
40573L AQ 9 |HALFMOON PARENT INC 4.12 11/15/25, 09/06/2018........ [ MORGAN STANLEY... 999,170 .1,000,000 2FE
40573L AS 5 |HALFMOON PARENT INC 4.37 10/15/28, 09/06/2018. MORGAN STANLEY ....ccouiiiiiiiieriiniesie e ssssssssesssssssensennes | cvenes 998,670 .1,000,000 2FE
413875 AQ 8 |HARRIS CORPORATION 2.7 04/27/20.........ccouvvivevrniirerniniins 09/18/2018........ MILLENIUM ADVISORS......ccovviiitirriirerineierisissisesiessssssienssssssesssssssesesssenas | sveees 282,387 285,000 3,057 |2FE
413875 AR 6 |HARRIS CORPORATION 3.83 04/27/25, 07/12/12018........ BNP PARIBAS.........coooiiiiinie s sssssissnsnns | svenes 394,412 400,000 3,364 |2FE
413875 AU 9 |HARRIS CORPORATION 2.81 04/30/20. 09/18/2018........ WELLS FARGO......cooiiuriiiirriiintieissiseesiseisissie s ssesessisenes | renes 400,508 400,000 | oo 1,629 | 2FE. ..o
42824C BB 4 |HP ENTERPRISE CORP 100 10/05/21.......ccvvvvererieinireierissieninnines 09/18/2018........ VARIOUS......cooiiiieitieie sttt nssenss | esbasesessssssnss st s sess st enses s s esssssnssens | sosessssssssesssesessesssessssnenes 4,003,860 | ..o 4,000,000 170 | 2FE
44988M  AA 3 |IRB HOLDING CORP 6.75 02/15/26...........covoereererirerinieiereeinersiseseerssssseessessssesessnns | cevsesnnsneens 09/24/2018........ EXTERNAL MANAGER TRADES.. v | e 359,794 365,000 15,721 | 5FE...
46625H HQ 6 | JPMORGAN CHASE & CO 4.95 03/25/20.........c0cvvmrieirieirireiiseiesieisisssessesssssenines 07/17/2018........ MORGAN STANLEY ..ottt isssisssiesissssse st sssssssessssis | shatisesssssssassesssssssssessesssssessssssssessns | srssssssssssssessasssessessssssense 10,288,900 | ..o 10,000,000 | ..o 156,750 | 1FE...
46647P AU 0 | JAMORGAN CHASE & CO 3.79 07/23/24..........oveeieieriirninereresesiceessssnsensnis 07/17/2018. BNP PARIBAS ...ttt nes | sotesessssses st | eebenesess st 2,000,000 2,000,000 1FE
48125L RN 4 | JPMORGAN CHASE BANK NA 04/26/21...... 09/12/2018........ | STIFEL NICOLAUS . 2,494,150 2,500,000 29,574 | 1FE
48125L  RQ 7 |JPMORGAN CHASE BANK NA 100 09/01/20..........ccvvvrirrnrenns 09/20/2018. VARIOUS......ooiiieisieie sttt sssents | esbanssasses st s sb s nsenses | sresssessassessesssssentensessaes 10,001,560 | ..oooovrvreiicrceiciie 10,000,000 3,110 [1FE
481287  AA 0 |JPW INDUSTRIES HOLDING CORP 9 10/01/24 08/01/2018........ EXTERNAL MANAGER TRADES.. [EUSTRSRSRRRR RSN 398,475 390,000 11,328 |4FE.....ccvivvivinne
482480  AC 4 |KLA-TENCOR CORP 3.37 11/01/19.....cuuiviniiiiiriiieinsieississiesissisiessssssssesssessssssens | ooseessnnsnnens 09/27/2018........ STATE STREET GLOBAL MARKETS LLC......ouviiuiireriiieiinrieissieisisssiensennnies | sovsisessssisssessssssssssssesssssssssessssssssessns | sessssesssessssssessesssssessssanes 2,003,036 2,000,000 27,431 | 2FE
49338L  AD 5 |KEYSIGHT TECHNOLOGIES INC 3.3 10/30/19 09/26/2018........ STATE STREET GLOBAL MARKETS LLC.......ooviiieiiiiiniieisnieieissiesrerinnins [ corriesissiesssesisssnsssssessssssssessssssssessns | sesenesesssessssssessessssssessessanes 2,498,000 2,500,000 33,688 | 2FE
49377P  AA 4 |KGA ESCROW LLC 7.5 08/15/23 08/03/2018........ EXTERNAL MANAGER TRADES.. e | e 730,000 730,000 4FE
50077L AP 1 |KRAFT HEINZ FOODS CO 2.91 02/10/21......cocivirririeirienrierirereieeseiiesissssenisenens 09/27/2018........ CREDIT SUISSE......couiiuiiuiiierierireeitiessiisesiesisesessessessssssiesssesesssssssessssenes | atesssssssssesssesssesessssssssssessessesssssssens | eressssssnsssesssesssesssessssesns 2,504,310 2,500,000 9,540 |2FE
526057 BW 3 |LENNAR CORPORATION 4.87 12/15/23 09/12/2018........ EXTERNAL MANAGER TRADES.. e | s 469,069 465,000 5,604 |3FE
539830 AT 6 |LOCKHEED MARTIN CORPORATIO 4.25 11/15/19........ocvvvrirrrinns 09/20/2018........ VARIOUS......cooiiieitiete bbb bbbt | etbases st bbb bbbt sns | cbsebsess ettt 3,474,391 | oo 3,425,000 52,160 | 2FE
54238X  AC 2 |LONESTAR RESOURCES 11.25 01/01/23.......covviiieiiiieinieeeseeeseee s 08/06/2018........ | EXTERNAL MANAGER TRADES.. . s 146,644 135,000 | oo 1,561
55261F  AJ 3 | M&T BANK CORPORATION 3.55 07/26/23..........cocomiueirnrirernriniirerserseiseeesisseeniennes 07/19/2018. MORGAN STANLEY ......oocviiiiriiintierinisiesise s siesisssessssssssssssenssssssenssies | sveees 999,230 | ..o 1,000,000 1FE
570254  AA 0 |NEIMAN MARCUS GROUP LTD LLC 8 10/15/21.....cvvumererrerieiriririieieesrienerenesseens 08/03/2018........ EXTERNAL MANAGER TRADES.. v | e 284,244 445,000 | ..o 11,076 |BFE........ccoovvvvine
57164P  AC 0 | MARRIOTT OWNERSHIP RESORTS 6.5 09/15/26..........ccevomrureriniirirerirernineiereenins 08/09/2018........ EXTERNAL MANAGER TRADES.. RS IR 460,000 460,000 3FE
58003X  AA 0 [ MCDERMOTT ESCROW 1 INC 10.62 05/01/24..........ocoovrriireriiieiniieinninsrisssssiresens | cereersninnins 07/24/12018........ EXTERNAL MANAGER TRADES.. JEOSTOROTSORRRRTOTIORR PPN 241,050 230,000 6,582 |4FE
60856B  AA 2 | MOLEX ELECTRONIC TECHNOLOG 2.87 04/15/20.........coevnreerrnirrererirerseineiereenens 08/20/2018........ VARIOUS.......oooioiiiiieee ettt sssenes | esbatesesseesssss e s sess s ns e sannsens | seressessessesssesesseessssseseeres 1,932,048 | .oovoees 1,951,000 | ..o 16,691 | 2FE.....covvvvvvne
637417 AL 0 |NATIONAL RETAIL PROPERTIES 4.3 10/15/28.........ccccocorirmriniiriririisrineieiseierieniees 09/18/2018........ BANK OF AMERICA........cooiitiiiirniicieresiciesisisesssie s nsssseens | sveees 992,880 | ..o 1,000,000 2FE.
637417  AM 8 |NATIONAL RETAIL PROPERTIES 4.8 10/25/48..........cocooviverniinrisiinerierinceienireenns 09/18/2018........ WELLS FARGO. ..ot ssesssessssisssssessenses | sveees 739,403 750,000 2FE
641062 AD 6 |NESTLE HOLDINGS INC. 3.35 09/24/23... .1 09/17/2018........ BANK OF AMERICA........cooiitiriiiiciieeietesiseeresiseessese st sesinns | sostesessessstises s s sssese e sesss st sssinssenins | sebesssesssessesssessessssssensssenes 1,499,730 | ooovrveeeeeeis 1,500,000 1FE
651639 AL 0 | NEWMONT MINING CORP 5.12 10/01/19. .| 07117/2018........ JP MORGAN.......coiiiieirsieie ittt enssssnsns | oenes 523,443 512,000 7,872 |2FE....cciviviiriniane
65339K  AQ 3 |NEXTERA ENERGY CAPITAL HOL 3.34 09/01/20........ 08/06/2018. BARCLAY'S CAPITAL. ...ttt sieesesisessesess s seesisssssesessssesssensens. | sosesesssssesessessssssesesessssssssessssssssessns | sessssssssessessessesssssessnsenes 1,504,275 .1,500,000 2FE.
65339K  AX 8 |NEXTERA ENERGY CAPITAL HOLD 100 09/03/1 07/25/2018........ | GOLDMAN SACHS. 1,688,454 .1,685,000 6,540 |2FE
666807 BM 3 | NORTHROP GRUMMAN CORP 2.93 01/15/25 08/16/2018........ JP MORGAN......ctreeteirttieeeiee sttt ensenenns | reia 955,450 .1,000,000 2,849 | 2FE
69371R P4 2 |PACCAR FINANCIAL CORP 3.15 08/09/21 08/06/2018........ CITIGROUP.....otttirteeistiet ittt | Sotes b st bt s bbbttt | eebenesesb bbb 2,999,070 .3,000,000 1FE
702150  AD 5 |PARTY CITY HOLDINGS INC 6.62 08/01/26. 09/11/2018........ EXTERNAL MANAGER TRADES.. | e | e 1,107,419 | . .1,105,000 2,748 |4FE
72431P AA 0 [PISCES MIDCO INC 8 04/15/26.........coreuriererineierierinsireriesisesessessssesssessessssesessessne | cevsersnssnnene 09/17/2018........ EXTERNAL MANAGER TRADES.. s | s | e 1,085,963 | ..o 1,060,000 | ..o 31,890 | 5FE....ciiiiiine
73107G  AA 1 |POLARIS INTERMEDIATE CORP 8.5 12/01/22.......ccovveveriiirriirceerircirsrinnns 09/24/2018........ EXTERNAL MANAGER TRADES.. e | s 227,975 220,000 5,665 | 5FE
741503 AW 6 |PRICELINE GROUP INC 3.65 03/15/25 09/20/2018........ JEFFERIES & CO....covviierce s sssisssensnnens | enes 737,378 750,000 684 | 2FE.
744573  AJ 5 |PUBLIC SERVICE ENTERPRISE G 1.6 11/15/19.. 09/27/2018........ STATE STREET GLOBAL MARKETS LLC......ouvuutiriiiiieiniieienieisiissiesserienies | contisessnsissisesissssssssiessssssssesssssssssenins | sesesesesssessasssessessnsssessssees 2,983,302 | oo 3,034,000 | ..ovoviieieieieenes 17,934 | 2FE.....coovvvviriine
759187 CE 5 |REGIONS BANK 100 08/13/21 08/08/2018. ROYAL BANK OF CANADAL.........vuitiiiniritierssissesesssssesessssssssssesssssssssesssssns | shasisessssssssesssssssssassesssssssssessassssssesss | sesosssosssessosssessessssssessssanes 1,000,000 2FE
7591EP AP 5 | REGIONS FINANCIAL CORPORATI 3.8 08/14/23. 08/08/2018........ [ROYAL BANK OF CANADA 999,410 2FE
760759  AH 3 |REPUBLIC SERVICES INC 5 03/01/20. 07/18/2018. BANK OF AMERICA........ooiiiiiiiiiieiiiiniissisiesi s sssnsiinss | stisssiassbsss s sas bbb nssns | erssnsbas s 1,286,525 24,132 [ 2FE....ooviviriiinri
760761 AB 2 |REPUBLIC SERVICES INC 5.5 09/15/19.......ccvuiiieinriiininieerissrsiesierssssseesssissens | conreeesnninns 07/26/2018........ CITIGROUP......otteiiitiet sttt | 2hetesesssss bbb | oebenesens st enees 1,464,886 29,391 | 2FE
776743  AE 6 |ROPER TECHNOLOGIES INC 3.65 09/15/23. 08/14/2018........ BANK OF AMERICA. ..ottt niens | sotisessesssssses bbbt senins | oebenssesssessess s enssseen 2,995,140 . 2FE.
79970Y  AE 5 | SANCHEZ ENERGY CORP 7.25 02/15/23 08/14/2018........ EXTERNAL MANAGER TRADES.. e | e 732,688 760,000 153 |4FE
808513 AQ 8 |CHARLES SCHWAB CORPORATION 3.2 03/02/27........ocovvveveieririnnns 09/19/2018........ CITIGROUP......ttieierirtierr st | crnes 952,380 | ..oeoririerrieieeereniein 1,000,000 | ..o 1,689 | 1FE ..o
85207U  AF 2 | SPRINT CORP 7.87 09/15/23 07/10/2018........ EXTERNAL MANAGER TRADES.. s | e 491,738 470,000 | oo 12,029 |4FE......coovirininnn
86024T  AA 5 | STEVENS HOLDING COMPANY IN 6.12 10/01/26..........coovvereririrrirnierneirereeieeienene 09/26/2018........ EXTERNAL MANAGER TRADES.. (R (R 310,000 310,000 4FE
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883556 AT 9 | THERMO FISHER SCIENTIFIC IN 4.7 05/01/20.........cvvnivernrireerriirirnninnns 07/19/2018........ MARKET AXESS AS A BROKER VIA ALADDIN.........cvumriernriernnieesnrersnnnnns | cveees 718,676 700,000 [ oo 7,494 |2FE....ccoviviircianne
889175 BE 4 |TOLEDO EDISON CO (THE) 7.25 05/01/20 07/26/2018. SUSQUEHANNAL. ..ottt nsesssssenssssenens. | crenes 799,045 752,000 | ..o 13,479 | 2FE.....oirviirne
89114Q C6 3 | TORONTO-DOMINION BANK/THE 100 09/17/20 .| 09/20/2018........| VARIOUS, . et | et 7,003,420 1FE
90331H  NW 9 | US BANK NATIONAL ASSOCIATION 07/24/20..........ccccccevvene. . 07/19/2018. US BANK IR [ 15,000,000 1FE
908906  AC 4 |UNIONBANCAL CORPORATION 3.5 06/18/22...........cccoovvuunnee. 09/28/2018........ MITSUBISHI UFJ.....oociiiiiiirisissiesiecisssssiesiesi s | e 994,660 1FE...
91159H HK 9 |US BANCORP 3.6 09/11/24 07/06/2018........ US BANK cen [ | s 1,090,287 . 1FE...
913017 CZ 0 |UNITED TECHNOLOGIES CORPORA 100 08/16/21.........ccvveermreiererinrieeinieeesererenns 08/14/2018........ VARIOUS.......ooiiiieiete sttt | etbateses b b es bbbt nniens | eerebiesbes st 7,504,445 | ..o 7,500,000
913017 DB 2 |UNITED TECHNOLOGIES CORPOR 3.65 08/16/23............ccccounuen. 08/13/2018........ MORGAN STANLEY ...ttt sesssssssesessssssssessssssssns | shesssesssssssessossssssessessessssssessessssssesss | sesosssosssessissessessssssesssssnes 2,999,730 3,000,000
91913Y AR 1 |VALERO ENERGY CORP 6.12 02/01/20 09/25/2018........ MARKET AXESS AS A BROKER VIA ALADDIN 518,950 500,000
92343V CH 5 | VERIZON COMMUNICATIONS INC 2.62 02/21/20. 07/25/2018........ MARKET AXESS AS A BROKER VIA ALADDIN 845,419 850,000
92343V EN 0 | VERIZON COMMUNICATIONS INC 3.37 02/15/25, 02/08/2018. WELLS FARGO / FROM BCMI AS PART OF MERGER........ccccccoveumininnivircnins [ e 245,265 250,000
928563 AA 3 | VMWARE INC 2.3 08/21/20... .| 09/28/2018........| VARIOUS, e 2,251,863 2,300,000
92856  AA 8 |VIZIENT INC 10.37 03/01/24. 09/17/2018. EXTERNAL MANAGER TRADES.. | e | e 161,138 | e 1,055,000
92928Q AE 8 | WEAFINANCE LLC 4.12 09/20/28 09/12/2018........ DEUTSCHE BANK ...t eess st esessenssseesesnnsennenns | cenees 996,840 | ..o 1,000,000 1FE
93369K  AA 3 | WAND MERGER CORP 8.12 07/15/23........ceuieiereririirereiississinsieessiesssssssessssissens | oosiersssnnins 07/20/2018........ EXTERNAL MANAGER TRADES.. JEOSSOROTRSORRPRTOTIORR PPN 216,300 210,000 521 |4FE
93369K  AB 1 | WAND MERGER CORP 9.12 07/15/26.........ccovviereririieriniisniesisersiesiserssissiesissisnens | coviernniennne 07/24/12018........ EXTERNAL MANAGER TRADES.. e | s 213,406 205,000 618 |4FE
94106L AW 9 | WASTE MANAGEMENT INC 4.75 06/30/20........c.ccorererirrerniicrarirererineines 09/24/2018........ BANK OF AMERICA. ..ottt ssss e niens | sotisessesssssses bbb se e | sebesssesssessess s entessenes 1,027,620 | oo 1,000,000 | oo 11,347 | 2FE.....oooiviviine
94988) 5P 8 |WELLS FARGO BANK NA 3.32 07/23/21........cccoovmvverevirrnnne 07/16/2018........ WELLS FARGO. ...ttt siensns | shessisesssesesstsssssss s ssssssssssens | sessesssesssesssesssenessssenssens 1,000,000 .1,000,000 1FE
94988)  5Q 6 | WELLS FARGO BANK NA 100 07/23/21......ccovcvvvirererinienne s 07/16/2018........ WELLS FARGO......cooutiuiiiiriiieie ittt | etsstesesssssssssese s eess s sessess s esssenennsens | soressesssssesssssessesssessesenenes 5,000,000 .5,000,000 1FE
94988J  5S 2 |WELLS FARGO BANK NA 100 03/25/20.........cccoouvrmiviriiiiniiniiiniiiiesissiissinsiiens 09/18/2018........ WELLS FARGO.......coouvuriiiirisiiciesisi ettt esne | febanssasssebiess s s bbb nsenses | soestsessesssssessssssessessessaes 10,000,000 10,000,000 1FE
970648  AG 6 |WILLIS NORTH AMERICA INC 4.5 09/15/28..........ccovvmririerirerniineirericissiesseissienins 09/05/2018........ | BANK OF AMERICA... - 999,670 ,000,000 2FE.
97381L  AF 5 | WINDSTREAM SERVICES LLC / WIN 9 06/30/25.........c.ovueririrrriiircrinsieeineiscennienes 08/03/2018. STATE STREET GLOBAL MARKETS LLC.....c.evuiirieiirineierineirernsieesn e | e 390,785 468,000 | ..o 14,869 |5FE........ccovvriierine
98389B AM 2 | XCEL ENERGY INC 4.7 05/15/20 07/25/2018........ GOLDMAN SACHS.......ooomrimtiiiiniiieriesisssisseisssise s esesssssssessssessesssssssns | atessssesssssesse st ss s ssessssesens | eeesnssssssssesssesssesssenessesas 1,531,395
98978V AR 4 |ZOETIS INC 100 08/20/21 08/13/2018........ P MORGAN..... .ottt | etbatesessses s st ess e s nn s | eorersesses st 5,000,000 .
01626P  AK 2 | ALIMENTATION COUCHE-TARD | 2.35 12/13/19 09/13/2018........ BANK OF MONTREAL.......coviiiireriiriiieisnissiesssisesessssisssssesssssessesssssenens | aveees 742,245 750,000 [ oo 4,602 | 2FE.....ccoiviiiis
01626P AL 0 |ALIMENTATION COUCHE-TARD IN 100 12/13/19......coumiiirnrirernineeeriserrerenerernnins | ceviereninnnne 09/20/2018........ WELLS FARGO......coou it sssnsesses | essssesesssessnssessesssssssssessssssssesssesanssens | soresssssnsssesssssessesssnssessneres 3,351,754 3,350,000 2,791 | 2FE
335934  AH 8 |FIRST QUANTUM MINERALS L......couiiiiiririiiiirieiniicissieresissiessesiseeessnsssssssssensnss | sonseeesesiees 09/20/2018........ EXTERNAL MANAGER TRADES.. JROTORUTSOTONRRTOTIORR IO 874,394 875,000 20,543 |4FE
552704  AB 4 |MEG ENERGY CORP 6.37 01/30/23 09/05/2018........ EXTERNAL MANAGER TRADES.. e | s 145,200 160,000 | oo 1,048 |4FE......coovviiin
552704 AC 2 |MEGENERGY CORP 7 03/31/24. .| 08/06/2018........ EXTERNAL MANAGER TRADES.. JEUSEUSTRSRRRR RSN 359,328 395,000 9,779 |4FE
867224  AA 5 |SUNCOR ENERGY INC 3.6 12/01/24.... .| 07/25/2018........ JP MORGAN.......coiiiieirsieie ittt enssssnsns | oenes 494,725 500,000 2,800 [1FE
02156L  AA 9 | ALTICE FRANCE SA (FRANCE) 8.12 02/01/27. 07/17/2018. EXTERNAL MANAGER TRADES.. s | s | e 1,085,000 | ...oovonverreeierereenieies 1,085,000 4FE
03968A  AA 9 |ARD SECURITIES FINANCE SAR 8.75 01/31/23 09/20/2018........ | EXTERNAL MANAGER TRADES.. . s 427,590 425,615 5FE.
111013 AM 0 | SKY PLC 2.62 09/16/19 [ 07/31/2018........ VARIOUS......ooviiiririictiesiesieississe bbb ssnsents | sheessiesssenss st s bbb nessnbeens | eebeessesb st 5,626,274 5,665,000 54,195 | 2FE....cccoiviiiiie
25156P  AS 2 |DEUTSCHE TELEKOM INTERNATIO 1.5 09/19/19......cvviiirnrinieerineieninenerineirenines [ 09/05/2018........ CITIGROUP.....oo ittt | Sotes s s bbb s bbbt | oebenesenb st n et nnees 1,912,006 | ..ooovoverieeereis 1,940,000 | ..o 13,580 | 2FE.......ovvvvirirrine
30251G AU 1 |FMG RESOURCES (AUGUST 2006 4.75 05/15/22.........ccrvvvrerererieiseieisrssseersnnines C 08/21/2018........ EXTERNAL MANAGER TRADES.. s | e 728,981 745,000 9,101 |3FE
48250P  AA 8 |KIRS MIDCO 3 PLC 8.62 07/15/23.... [ 09/13/2018........ EXTERNAL MANAGER TRADES.. JEUSTRSTRSRRRR RSN 661,325 655,000 7,382 [AFE......cooviici
50200R  AA 1 |LHMC FINCO SARL 7.87 12/20/23.... . |C.... 06/22/2018........ EXTERNAL MANAGER TRADES.. et | e (56) 4FE
606822  AX 2 |MITSUBISHI UFJ FINANCIAL GR 100 07/26/21 [ 07/17/2018........ MITSUBISHIUFJ.....ocooiiiiiieisieetiesi e ssssssssssisesnsis | soetisesssssssssessssssssessesisss e sssssnssenin | eesesesesssessssssessessssssensensenes 3,000,000 3,000,000 1FE
81783H AA 3 | SEVEN & | HOLDINGS CO LTD 3.35 09/17/21......covvevvvirrirnns C 09/11/2018........ NOMURA ..ottt | crnes 999,940 | .o 1,000,000 1FE
822538  AE 4 | SHELF DRILLING HOLDINGS LT 8.25 02/15/25. C 09/27/2018 EXTERNAL MANAGER TRADES.. s | e 739,644 725,000 [ .ooovreiiiiiniccirieeeees 16,251
89382P  AA 3 | TRANSOCEAN PONTUS LTD 6.12 08/01/25. C 07/10/2018........ | EXTERNAL MANAGER TRADES.. . s 277,200 280,000
902133  AK 3 | TYCO ELECTRONICS GROUP SA 4.87 01/15/21......couvveveririrerieicieiineiesnsisisesienes C 07/05/2018. CANTOR FITZGERALD.......cooutiiiiiireiiiitiesisisisesiersssssiessssisiessssssssesssensnsns | shetisesssssssssessesssssessessssssssesssssssssessas | sebsssesssesssssessesssssessssenes 1,037,320 | oo 1,000,000 23,563
91337D  AB 0 | UNITYMEDIA KABELBW GMBH 6.12 01/15/25..........cccvvvvvnnen. .|C 07/23/2018........ EXTERNAL MANAGER TRADES.. e | s 436,800 420,000 715
961214 DY 6 | WESTPAC BANKING CORP 2.59 05/15/20.......ccomierieniiriiiminiisiinsieninnines [ 09/20/2018........ IMIZUHO. .. | fbntenen sttt | sebsees st 711,935 | o 7,700,000 22,191
3899999. Total - Bonds - Industrial and MisCellangous...........cccovwwnmiiniisniiniinsisssiississiisiinans 252,446,427 252,230,615 | .oooovviericniincscisninnian 1,448,525
8399997. Total - BONds - Part 3.........oiiiiiiiss e 536,138,629 535,722,941 | oo 2,131,927
8399999, TOAl = BOMAS. ... 1. rtuttserstttesess st ses etttk 1 88888188 £ 088848 eEk ek eE1 £1eeE oL e oL LR L8 oL L EE oL E o8 E 8L E R L8 4L R R L E LR EE LR f L E LR R bt fhnber ettt es 536,138,629 | ..o 535,722,941 | oo 2,131,927
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Common Stocks - Industrial and Mi
02005N 10 0 |ALLY FINANCIAL INC 09/04/2018. EXTERNAL MANAGER TRADES.. ......1,410.000 XXX |
02043Q 10 7 | ALNYLAM PHARMACEUTICALS INC......covvuivriviererieisinsieissieienisens 07/16/2018........ |EXTERNAL MANAGER TRADES..........ccocomiiiiiiiieeiinsiesinsississesesienssssssesissiens | veeessesissssessssssssesessnsenes 1,330.000 XXX |
02376R 10 2 | AMERICAN AIRLINES GROUP INC........ccocoovvrvivrirrireinees 09/24/2018. EXTERNAL MANAGER TRADES.. ......1,360.000 XXX |
03076C 10 6 | AMERIPRISE FINANCE INC. 09/24/2018........ EXTERNAL MANAGER TRADES.. 650.000 96,639 XXX L
031100 10 0 |[AMETEKINC.......cccovvvivirinen. 09/10/2018........ EXTERNAL MANAGER TRADES.. 500.000 39,744 XXX L
03748R 10 1 |APARTMENT INVESTMENT AND MANAGEMEN.........ccccovvirirmiiniireriniiinineierincirenines 07/09/2018........ EXTERNAL MANAGER TRADES.. 00000:8,010.000 | oo 254,305 XXX L
038336 10 3 |APTARGROUP INC......vviiiiiiiieieiisisisisisssie s ssss st sssssssessessssssessesssssss | sosssssnssnnens 09/17/2018........ EXTERNAL MANAGER TRADES...........coooviiiieirineisisissssssessssssssessssssssssses | svosssssesessssenes 320.000 35,864 XXX |
040413 10 6 |ARISTANETWORKS INC 09/17/2018........ EXTERNAL MANAGER TRADES..........coooiieinrieennieeeeesienssssssesssseessenses | eeseveenes 70.000 19,038 XXX L
055417 10 1 |BGC PARTNERS INC CLASS A.....oovimiiiiiiiieiiieissieiesissiessssssissssesssssssiessessssssenss. | oosesesnssnnens 09/24/2018........ EXTERNAL MANAGER TRADES.. 1,140,000 | o 125,906 XXX L
05605H 10 0 |BWXTECHNOLOGIES INC 09/17/2018. EXTERNAL MANAGER TRADES.. 0000 ,570.000 | oo 351,008 XXX L
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC......c.ccooviviiiiernrircrniicrrcnienne 07/09/2018........ | EXTERNAL MANAGER TRADES.. 520.000 51,609 XXX L
09215C 10 5 |BLACKKNIGHTINC..... 09/17/2018 EXTERNAL MANAGER TRADES.. 10e0e3,400.000 | 1o 180,618 XXX |
09609G 10 0 |BLUEBIRD BIO INC 07/16/2018........ EXTERNAL MANAGER TRADES..........cooiiieinriseieieeinessierssisesesssessssssnes | evoeeseseeresinsenes 720.000 125,889 XXX L
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CORP C....coovvvrerrvriiieiererinsierinines 08/27/2018........ EXTERNAL MANAGER TRADES........c.ooviiiiiiiiiniisiesissssierssisssesssssssssses | sovsisssnssesssssessesssssssssenes 4,550.000 225,344 XXX |
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS INC.......cvorieriirriieieriniieeiesieisniesesinsenes 09/04/2018........ EXTERNAL MANAGER TRADES.. ......2,140.000 289,429 XXX L
116794 10 8 |BRUKER CORP 09/17/2018........ EXTERNAL MANAGER TRADES..........coooiitiintiieineiseistssiesssiseeesisessninsses | srossssinesesinsenes 620.000 21,866 XXX L
117043 10 9 | BRUNSWICK CORP.........coouiuiiriieieinisiieiiessiesi s ssesssessenssesesssssessennnes. | aveessisnesinens 08/13/2018........ EXTERNAL MANAGER TRADES.. ......4,170.000 263,616 XXX L
122017 10 6 |BURLINGTON STORES INC 08/13/2018........ EXTERNAL MANAGER TRADES..........cooiiieeinieeineieeissssierssiseeesisessssnsses | svoeesesinesesinsenes 660.000 104,043 XXX L
127387 10 8 | CADENCE DESIGN SYSTEMS INC.............. 09/17/2018........ EXTERNAL MANAGER TRADES........cocooiiiiiriiiisinsiessnsssiesssssssessssssssssses | sovsisssnsssesssssessessssssessenes 1,050.000 XXX |
138098 10 8 | CANTEL MEDICAL CORP 09/17/2018........ | EXTERNAL MANAGER TRADES.. ......5,908.000 XXX |
156782 10 4 |CERNER CORP. 09/24/2018. EXTERNAL MANAGER TRADES..........ooiiiiiiitiirisieistnsiesesisseesssssssissses | sovsissssssesissiessesssessessenes 3,750.000 XXX |
172062 10 1 | CINCINNATI FINANCIAL CORP 09/10/2018........ EXTERNAL MANAGER TRADES.. 00000:2,240.000 | i 173,213 XXX L
172908 10 5 |CINTAS CORP............. 09/04/2018........ EXTERNAL MANAGER TRADES...........oooiiiieintieeineieeissssierssiseeesesensninsnes | svoeesesinesesinsenes 500.000 107,022 XXX L
177376 10 0 |CITRIX SYSTEMS INC 07/30/2018........ EXTERNAL MANAGER TRADES........c.cooiiiiieiiiseisisissssiersssseeessssssssssses | svosessssesessnsenes 360.000 39,911 XXX L
231021 10 6 |CUMMINS INC 09/24/2018........ EXTERNAL MANAGER TRADES.. ......1,680.000 250,726 XXX |
231561 10 1 |CURTISS WRIGHT CORP 08/15/2018........ EXTERNAL MANAGER TRADES........coooiiiiiiiiiiisineieissnsieresisseessssssssseses | sovsissssssessssiessessssssensenes 7,730.000 XXX |
232806 10 9 | CYPRESS SEMICONDUCTOR CORP.......covtrirririrririeinnieiiesesensssisesieessseninenes 09/04/2018........ EXTERNAL MANAGER TRADES.. .22,220.000 XXX |
233331 10 7 | DTE ENERGY ..ottt sssssensnns | evesessnnsnnene 09/10/2018........ EXTERNAL MANAGER TRADES.. 850.000 XXX L
24906P 10 9 |DENTSPLY SIRONAINC 07/16/2018........ EXTERNAL MANAGER TRADES.. 810.000 XXX |
252131 10 7 [ DEXCOM INC.....oiiiieiiereintieeieiieesiese st nssssenene. | oevesessnnsnnene 07/16/2018. EXTERNAL MANAGER TRADES..........coooiiieiriieiereiseesierssiseeesisessssssnes | svoeesssenesesnnens 610.000 XXX L
264411 50 5 |DUKE REALTY REIT CORP 07/09/2018........ | EXTERNAL MANAGER TRADES.. .10,830.000 XXX |
29414B 10 4 |EPAM SYSTEMS INC 07/24/2018........ EXTERNAL MANAGER TRADES.......ccovtuiriierinniiesiesisssisssiessesssesssnisnes | seesssissssesienes 820.000 XXX L
294628 10 2 |EQUITY COMMONWEALTH REIT 09/04/2018........ EXTERNAL MANAGER TRADES.. ......5,440.000 XXX L
29476L 10 7 |EQUITY RESIDENTIAL REIT. 08/20/2018........ EXTERNAL MANAGER TRADES.. ......6,160.000 XXX |
297178 10 5 |ESSEX PROPERTY TRUST REIT INC TRUS.......oviieririrrinirerneeeseeieeienesieenes 08/20/2018........ EXTERNAL MANAGER TRADES..........coooiiieintineineieissesierssiseesesssessssssnes | evoeeseseessesinnenes 460.000 111,893 XXX L
29977A 10 5 |[EVERCORE INC CLASS A 08/27/2018........ EXTERNAL MANAGER TRADES..........ooiiiiiiiiisiieiissssierssisseesssssssiseses | sonsisssssiesissisessessssssessenes 1,340.000 | oo 149,021 XXX |
30063P 10 5 [EXACT SCIENCES CORP.......cvriiieririiriieieistiesissisesi et sssssseesssssssssessensas | evseiinnsennne 07/16/2018........ EXTERNAL MANAGER TRADES.. 40.000 | oo 2,559 XXX L
30225T 10 2 |EXTRA SPACE STORAGE REIT INC.......contiirimirerneirersiseiceesicisenienes 09/10/2018........ EXTERNAL MANAGER TRADES.. 390.000 35,671 XXX |
303250 10 4 |FAIR ISAAC CORP 08/13/2018. EXTERNAL MANAGER TRADES..........coooviiiiiiiniisisisnsssiesssssssessssssssssses | svosssssnesesssnenes 570.000 119,273 XXX |
311900 10 4 |FASTENAL.... 09/04/2018........ | EXTERNAL MANAGER TRADES.. ......1,660.000 .98,166 XXX |
313747 20 6 |FEDERAL REALTY INVESTMENT TRUST RE.. 08/20/2018. EXTERNAL MANAGER TRADES..........oooiiiiieitisiisisissssiesssssssessssssssssnes | svosessssessssnsenes 120.000 15,678 XXX L
31620M 10 6 |FIDELITY NATIONAL INFORMATION SERV........ccoviimiiriiriirieieiverseiseeesiseeenieennes 09/17/2018........ EXTERNAL MANAGER TRADES.. ......5,240.000 XXX L
31620R 30 3 |FIDELITY NATIONAL FINANCIAL INC.......cocoverivmriniiininiicrsnirererineines 08/20/2018........ EXTERNAL MANAGER TRADES........coociiiiiiitierineieiinsnsieresisseesisssssiseses | soveisssnssesissiessessesseseenes 8,500.000 XXX L
32051X 10 8 [FIRST HAWAIIAN INC ..ot sississsssesssssssesssssessessssssensessans | sessesssssonens 08/20/2018........ EXTERNAL MANAGER TRADES.. <.....1,030.000 202,721 XXX L
337932 10 7 |FIRSTENERGY CORP 08/20/2018........ EXTERNAL MANAGER TRADES.. ......1,440.000 53,626 XXX L
339750 10 1 |FLOOR DECOR HOLDINGS INC CLASSA........... 09/04/2018........ EXTERNAL MANAGER TRADES..........ccooiiiiiirineisisissssssesssssssesssssssssssses | svosssssnessssnnenes 860.000 31,932 XXX |
354613 10 1 |FRANKLIN RESOURCES INC......... 08/06/2018........ EXTERNAL MANAGER TRADES.. ......1,190.000 38,464 XXX |
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363576 10 9 |ARTHUR J GALLAGHER 09/10/2018........ EXTERNAL MANAGER TRADES.. ......4,270.000 XXX |
36555P 10 7 | GARDNER DENVER HOLDINGS INC........cccovvvviririnirane 07/16/2018. EXTERNAL MANAGER TRADES.. 560.000 XXX |
38388F 10 8 |WR GRACE & CO. 09/10/2018........ | EXTERNAL MANAGER TRADES.. 30.000 XXX |
413875 10 5 |HARRIS CORP 09/17/2018. EXTERNAL MANAGER TRADES.. ......4,290.000 XXX |
416515 10 4 |HARTFORD FINANCIAL SERVICES GROUP.......c.coooovviiirriniiiiericisnieiessienieines 09/24/2018........ EXTERNAL MANAGER TRADES........c.ooiiiiiiiiiiisinsieinsesierssisseesissssssseses | sonsissinssesissiessessssssessenes 4,840.000 XXX L
428291 10 8 |HEXCEL CORP 08/13/2018........ EXTERNAL MANAGER TRADES.. .....7,270.000 XXX |
431284 10 8 |HIGHWOODS PROPERTIES REIT INC.....c.cvuriviiiiirerieriiniieerisseeeiessessesiseseesissesenes | oeveerseninnens 08/20/2018........ EXTERNAL MANAGER TRADES.. ......1,100.000 XXX L
431475 10 2 |HILL ROM HOLDINGS INC 09/17/2018........ EXTERNAL MANAGER TRADES...........coooviiiieirineisisissssssessssssssessssssssssses | svosssssesessssenes 550.000 XXX |
436440 10 1 |HOLOGIC INC......ccovvverrerirarane 08/20/2018........ EXTERNAL MANAGER TRADES.. ......4,260.000 XXX L
445658 10 7 |JBHUNT TRANSPORT SERVICES INC 09/17/2018........ EXTERNAL MANAGER TRADES........coooviiitiiiiiisisierinsssierssisssessssssssssses | sonessssnssesssssessesssssssssnes 1,000.000 XXX |
44930G 10 7 |ICU MEDICAL INC . | 09/04/2018. EXTERNAL MANAGER TRADES..........coootiieinieeisiesesiersssssesississsenins | cesenienes 30.000 XXX L
45167R 10 4 |IDEX CORP. .1 09/17/2018........ | EXTERNAL MANAGER TRADES.........cccooiriiiiiiieiniiernsisiseesesinssssssssesesienies | soreressnssesinseessessesseseenes 1,820.000 XXX L
45337C 10 2 |INCYTE CORP............. 07/16/2018. EXTERNAL MANAGER TRADES.. ..2,460.000 XXX |
462222 10 0 |IONIS PHARMACEUTICALS INC 07/16/2018........ EXTERNAL MANAGER TRADES.. 680.000 XXX |
46266C 10 5 |IQVIA HOLDINGS INC 09/17/2018........ EXTERNAL MANAGER TRADES.. 50.000 XXX |
49271V 10 0 |KEURIG DR PEPPER INC 09/10/2018........ EXTERNAL MANAGER TRADES.. .27,900.000 XXX |
501797 10 4 |L BRANDSINC 08/20/2018........ EXTERNAL MANAGER TRADES........coociiiiiintirinereinsnsieresisssesissisnsssses | soneisssnssesissiessessesseseenes 1,820.000 XXX |
502413 10 7 [L3TECHNOLOGIES INC.......oviiiiiriririiieiiesiiesierisssisesisssssessessssesssssssssessesins | aveessisesinens 09/17/2018........ EXTERNAL MANAGER TRADES.. 450.000 XXX L
515098 10 1 |LANDSTAR SYSTEM INC 08/13/2018........ EXTERNAL MANAGER TRADES.. 340.000 XXX L
524901 10 5 |LEGG MASON INC 08/20/2018........ EXTERNAL MANAGER TRADES........cocooviiiiiiiiiniinsiesissssiesssssssessssssssssses | sonsssssnssessssssessessssssessenes 2,880.000 XXX |
530307 10 7 |LIBERTY BROADBAND CORP SERIES A 07/10/2018........ | EXTERNAL MANAGER TRADES.. ......2,640.000 XXX |
530307 30 5 |LIBERTY BROADBAND CORP SERIES C................ 07/09/2018. EXTERNAL MANAGER TRADES..........ooiiiiiiitiirisieistnsiesesisseesssssssissses | sovsissssssesissiessesssessessenes 3,660.000 | ..oovernrircrniiereee 290,147 XXX |
531229 85 4 |LIBERTY MEDIA FORMULA ONE CORP SER 07/16/2018........ EXTERNAL MANAGER TRADES.. 100.000 | oo 3,805 XXX L
53223X 10 7 [LIFE STORAGE INC.......coiumiiiiiiiiieiiniirceeiissiesiessseessssesesissisessesssseessssssssessenssans | essessensnnene 08/20/2018........ EXTERNAL MANAGER TRADES.. 100.000 10,205 XXX L
533900 10 6 |LINCOLN ELECTRIC HOLDINGS INC 09/17/2018........ EXTERNAL MANAGER TRADES........c.cooiiiiieiiiseisisissssiersssseeessssssssssses | svosessssesessnsenes 650.000 61,738 XXX L
534187 10 9 |LINCOLN NATIONAL CORP..........couriviiiririireiiriesienissisesisessssessessesssssessssssesensens | ceveersnssnnene 09/24/2018........ EXTERNAL MANAGER TRADES.. e 1,940.000 | oo 134,819 XXX L
541421 10 9 |LOGMEININC..........ccocc.. 07/16/2018........ EXTERNAL MANAGER TRADES..........coooiiiieeintiiensieeistssierssisssesissssssnsses | svessssinesssinsenes 410.000 45,169 XXX L
55261F 10 4 |M&T BANK CORP. 09/24/2018........ EXTERNAL MANAGER TRADES.. ......1,170.000 200,506 XXX |
55272X 10 2 | MFA FINANCIAL REIT INC 07/23/2018........ EXTERNAL MANAGER TRADES.. ......4,710.000 36,678 XXX |
574795 10 0 [ MASIMO CORP.....ovvrrirriiie ittt sssansens. | sesssssnssnnens 09/17/2018........ EXTERNAL MANAGER TRADES.. v 1,640.000 | oo 170,584 XXX |
609839 10 5 | MONOLITHIC POWER SYSTEMS INC......cocvireriiiiireiiirrineireresiseieniessseesessesssssnens | ceveernesnnene 07/30/2018. EXTERNAL MANAGER TRADES.. 410.000 54,022 XXX L
620076 30 7 |MOTOROLA SOLUTIONS INC.. 09/17/2018........ | EXTERNAL MANAGER TRADES.. 80.000 10,104 XXX |
636518 10 2 |NATIONAL INSTRUMENTS CORP........cccoiverrirrinirienirerireenns 09/04/2018........ EXTERNAL MANAGER TRADES.. 21,430.000 | ..o 964,861 XXX L
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT CO....ccovvveieiirerininiiceiniieeiseierssseieninsines 08/06/2018........ EXTERNAL MANAGER TRADES..........coooiiitieintieeinsieeissssiesssiseeesisesssinsnes | svoessnsinesesnsenes 750.000 13,501 XXX L
67018T 10 5 |NU SKIN ENTERPRISES INC CLASSA........ 09/04/2018........ EXTERNAL MANAGER TRADES.. 100008,550.000 | oo 509,924 XXX |
679295 10 5 |OKTAINC CLASS A .| 09/05/2018........ EXTERNAL MANAGER TRADES.. 970.000 60,035 XXX |
679580 10 0 |OLD DOMINION FREIGHT LINE INC .| 08/27/2018........ EXTERNAL MANAGER TRADES.. 100.000 14,882 XXX |
682680 10 3 |ONEOKINC......cccovvvvrirnnee 09/17/2018........ EXTERNAL MANAGER TRADES.. e 1,800.000 | o 122,761 XXX L
69354M 10 8 |PRAHEALTH SCIENCES INC.......ccosviiriiiiiriiiicierisieeesie s sssisseesissssssensnns | conseesseninees 09/04/2018........ EXTERNAL MANAGER TRADES..........cooiiiieintiieinsieeistsseerssisseesisessnsnsses | svoessesinesesinsenes 320.000 33,966 XXX L
701094 10 4 |PARKER-HANNIFIN CORP .| 09/24/2018. EXTERNAL MANAGER TRADES..........coooviiiiiiiniisisisnsssiesssssssessssssssssses | svosssssnesesssnenes 490.000 92,415 XXX |
70975L 10 7 |PENUMBRA INC .| 09/04/2018........ | EXTERNAL MANAGER TRADES.. ......2,148.000 292,548 XXX |
74251V 10 2 | PRINCIPAL FINANCIAL GROUP INC 09/24/2018 EXTERNAL MANAGER TRADES..........oooiiiiieitisiisisissssiesssssssessssssssssnes | svosessssessssnsenes 520.000 30,570 XXX L
743424 10 3 |PROOFPOINT INC......ovoiiiiiiieiiieieieeiei st ssessssesessnes | evssesannsenens 09/04/2018........ EXTERNAL MANAGER TRADES.. ......5,030.000 XXX L
74624M 10 2 |PURE STORAGE INC CLASS A.......ooiiiiiciiiirerinsinsissines s sissiesinsieees 09/04/2018........ EXTERNAL MANAGER TRADES.. .11,980.000 XXX L
748341 10 0 |QUEST DIAGNOSTICS INC 09/17/2018........ EXTERNAL MANAGER TRADES.. wee 1,010,000 | o 111,144 XXX |
761152 10 7 [RESMED INC.....oviiieiieiiieiieeeieesiee it nennies | evesersnnsnene 07/30/2018........ EXTERNAL MANAGER TRADES..........cooiiiiinieeineieiissssierssiseesesesesssinsses | sveessesinesesinsenes 370.000 39,048 XXX L
76131V 20 2 |RETAIL PROPERTIES OF AMERICA REIT......c.cccrvvivvinrriiniiniines 08/20/2018........ EXTERNAL MANAGER TRADES.. 18,620.000 | ..o 241,517 XXX |




9'¥030

Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
76133Q 10 2 |RETAIL VALUE INC. 07/02/2018........ FREE RECEIVE OF SECURITIES........ccoviiiimiinririieiniinecensisssssiesssssessssssens | sovssssssssessssessesssssssseses 1,065.000 28,608 XXX |

76680R 20 6 |RINGCENTRAL INC CLASS A......ooiiiiiiiierceieeietie e nssssssesessensene | aessessessnnenee 09/05/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiriieeiinrieeinerssessesesisesssssssesissiens | oveersesseesesssesssssessesinsenes 1,080.000 100,666 XXX L

775711 10 4 |ROLLINSINC......ccoevvvrriinee 08/13/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiineiesisississesesierssssssesissiens | nveessssisssesssssssssessssene 2,870.000 161,917 XXX L

776696 10 6 |ROPER TECHNOLOGIES INC............ 09/17/2018........ |EXTERNAL MANAGER TRADES..........ccocosiiiniiiininiiesinerssienisesiserssssssssissiens | oviesissisesessesssssesssinsene 1,590.000 482,805 XXX L

778296 10 3 |ROSS STORES INC 08/27/2018. EXTERNAL MANAGER TRADES........c.oooiiiiiiiiiirinsieiissnsieresisseesisssssssssns | sonsisssnssessssiessessssssssenes 1,140.000 .105,266 XXX |

784117 10 3 | SENINVESTMENTS ..ot sssssssisessessssss | ovsssnssonine 07/23/2018........ |EXTERNAL MANAGER TRADES..........cccosiiiiniiieiniicisissrisssissssssesssiens | e 100.000 XXX L

78440X 10 1 | SL GREEN REALTY REIT CORP..........etviiiiriniiciisireresisce et 08/06/2018........ | EXTERNAL MANAGER TRADES.. 30.000 XXX L

78667J 10 8 | SAGE THERAPEUTICS INC 07/16/2018........ | EXTERNAL MANAGER TRADES.. 160.000 XXX |

81211K 10 0 [ SEALED AIR CORP......vtieieieririceieeitieeiessese st ssssensnns | evssensnssnene 09/24/2018........ EXTERNAL MANAGER TRADES..........ooiiiiieineinereiinsssieresisseesssessssseses | soversesnssesssssessessessensenes 3,810.000 XXX L

812578 10 2 | SEATTLE GENETICS INC 07/16/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieeiinsiesinsississesesienssssssesissiens | vteessssssssssssssssssssessssens 1,390.000 XXX |

85208M 10 2 | SPROUTS FARMERS MARKET INC 08/20/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiiiininiierisissisnesesierssisssesissiens | oviesissisessssesssssese s 4,610.000 XXX |

87165B 10 3 | SYNCHRONY FINANCIAL 09/24/2018........ | EXTERNAL MANAGER TRADES...........coimiiiiiiiieeiintierinsississesesisesesisssesissiens | rteressssisssssssesesesessessnsenen 2,740.000 XXX |

87336U 10 5 |TABLEAU SOFTWARE INC CLASS A 07/16/2018. EXTERNAL MANAGER TRADES.. 100.000 10,908 XXX |

90138F 10 2 [ TWILIO INC CLASS A.....oomiieieieieeireresseiesiesisese e 07/24/12018........ |EXTERNAL MANAGER TRADES..........ccocosiiiiieiieeiinrieeerssieseiesisesssssesesisssens | veeressssisesessesssssessessnsenes 1,660.000 | oo 103,483 XXX L

90214J 10 12U INC.coie bbb | eseerinnienine 09/04/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiniiieiinsierisississesesienssssssesissiens | neeessssssssesssssssssessssens 3,380.000 294,072 XXX L

902653 10 4 |UDRREITINC 08/20/2018........ | EXTERNAL MANAGER TRADES..........cocosiiiiiiiiinintieeisissienesesierssisssesissiens | oviesissisessssesssssesessnsenes 5,590.000 221,222 XXX |

90385D 10 7 | ULTIMATE SOFTWARE GROUP INC 07/16/2018........ EXTERNAL MANAGER TRADES..........coooiitiintiieineiseistssiesssiseeesisessninsses | srossssinesesinsenes 100.000 28,213 XXX L

918204 10 8 |VF CORP 08/27/2018........ | EXTERNAL MANAGER TRADES.. crrrr s | 830.000 76,385 XXX L

921943 85 8 | VANGUARD DEVELOPED MARKETS INDEXF..... 09/18/2018........ [MORGAN STANLEY DW.......cccomirmirmririrerinrirerneineeresinennes .28,000.000 | ..ooveeereererieirieierins 1,209,600 XXX L

92276F 10 0 |VENTASREIT INC 07/09/2018........ | EXTERNAL MANAGER TRADES.. 560.000 32,667 XXX |

92345Y 10 6 | VERISK ANALYTICS INC 09/10/2018........ | EXTERNAL MANAGER TRADES.. 890.000 108,294 XXX |

92840M 10 2 |VISTRA ENERGY CORP 07/17/2018........ EXTERNAL MANAGER TRADES..........ooiiiiiiiitiisineieistnsieresisseesisssssissses | sovsisssnsiesissiessesssessessenes 1,850.000 XXX |

929089 10 0 | VOYAFINANCIAL INC 09/24/2018........ | EXTERNAL MANAGER TRADES..........ccocoutiiiiriieriniiiinsiiesierenessssinsssinnss | soesisesssessssesssisessissinenes 1,440.000 XXX |

92939U 10 6 |WEC ENERGY GROUP INC... 08/20/2018........ | EXTERNAL MANAGER TRADES..........ccocosiiriiiriieeiintierinesssisesesiserssisessesissiens | oteressssiessessessesssessesinsenes 3,120.000 XXX L

947890 10 9 |WEBSTER FINANCIAL CORP. 09/17/2018........ | EXTERNAL MANAGER TRADES.........ccocisiiiiiiiieinsieensissiseiesisessssssessssiens | vessessssisessnsnnes 100.000 XXX L

948741 10 3 |WEINGARTEN REALTY INVESTORS REIT 08/20/2018. EXTERNAL MANAGER TRADES..........ooiiiiiiieinereeinssrieresisseessssnsssseses | sovernesnssesssssessesssessensnenes 2,180.000 XXX |

957638 10 9 |WESTERN ALLIANCE ..o 08/20/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiimiieeiintiesinssssissesesisenssssesesissiens | rteressssissssesisssesssessessnsenes 2,520.000 XXX L

959802 10 9 |WESTERN UNION 08/20/2018........ | EXTERNAL MANAGER TRADES..........coccouiiiimriiininieiissrienieressssssisssisenss | sroeesienssenesnsenns 100.000 XXX L

962166 10 4 |WEYERHAEUSER REIT......cocovrieniieririrerecneierinenns 08/06/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiriieeiintierinssssiesesesisesssisessesissiens | eeeressesissssssesesesessessnsens 5,230.000 XXX L

969457 10 0 [WILLIAMS INC....ooviiiiciciseisiessis st sssssessessessssssenss | oesssssnnsonens 09/24/2018........ EXTERNAL MANAGER TRADES........c.cooviiiiiiieinsinsiessssssiesssssssessssssssssses | sonssssssssesssssessessssssssenes 8,200.000 226,773 XXX L

98138H 10 1 |WORKDAY INC CLASS A .. [ 07/16/2018........ | EXTERNAL MANAGER TRADES..........cccooiiiiriiiiiriniissicniseissississisinns | oevessssssissssssssssssssnoens 2,160.000 289,856 XXX |

981558 10 9 | WORLDPAY INC CLASS A .1 07/17/2018........ | EXTERNAL MANAGER TRADES.........cccooiniiiriiiiniiernsisiseesesissssssssesesienies | soerssssssesinsiessssssssesienes 4,860.000 | ..ooovrnrircrniiercee 420,932 XXX |

98419M 10 0 [XYLEMINC.....ccovviviviiiriirieinis 09/17/2018........ | EXTERNAL MANAGER TRADES..........coccosmiirimriinirineeissrieniesessssssissssienss | sveesiesssenesnsenns 680.000 55,359 XXX L

98936J 10 1 |ZENDESKINC 09/04/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiriieiintiesinsississesesisesssisssesissiens | rteressssissssesssesesssessessnsenes 2,960.000 | ..oovvrrierniiereneeei 195,746 XXX L

G01767 10 5 |ALKERMES PLC COMMON STK....ovvuririeiiieiisieierissessssesssssssesssssssenss | covvesssnsnnens 07/09/2018........ EXTERNAL MANAGER TRADES..........oooviiiiiirineisisisnsssessssssssessssssssssses | svosesssesessnnenes 480.000 20,737 XXX |

G47791 10 1 |INGERSOLL-RAND PLC.... 09/24/2018........ | EXTERNAL MANAGER TRADES...........coisiiiieiieierintieeiner s nssssessesisseens | everesiesisssssssessesssessessnsenes 1,180.000 | .vooerreieeerieieeeeee 121,148 XXX L

G96629 10 3 [WILLIS TOWERS WATSON PLC  COMMON STK.....coririrmriniirsisnsisnsnissesnissnenes 09/24/2018........ | EXTERNAL MANAGER TRADES.......ccoiiiiiiiiminiiisiinsisessssssissssssssssnsssssenssssens | eoessensssesssssnssees 540.000 79,186 XXX |

9099999. Total - Common Stocks - INAUSEFIAl @NA MISCEIIBNBOUS...........cuuurieiersiriseris i cooisisisss e ss et es a0 s s 8088080080808 8 0810884080008 E 80808200080 E L0820t b oe0b8endseensecs bbbttt snssnssas | cbsnsissnssnnsnnsssnnsssasssssans 22,023,765 XXX 0 &S S

Common Stocks - Mutual Funds

316146 10 9 |FIDELITY INVESTMENT GR BOND........ovuiirririneinienisiessesissiessessssssssssssssseensnns. | sevssssnnsnnens 09/28/2018........ FIDELITY CAPITAL MARKETS.......coiiiirirrieiieisierssiesesssssssssessssssssesssssnns | srnssssssssesssssessessssssnseses 1,735.554 | oo 13,347 XXX |

701769 40 8 | PARNASSUS EQUITY IS.....cooiiiiieiiniieeineieiesiersnissiesissssesessesssssesssessssssssenenns | sonsesessessees 09/28/2018........ | FIDELITY CAPITAL MARKETS........oviiieiiierinninieenisiseseesensssssesessssisessesisens | erenesessesssssssessessssesessesssesenend 0.825 39 XXX L

90262H 63 5 |UBS US SMALL GROWTH 09/28/2018........ | FIDELITY CAPITAL MARKETS 22,759 XXX |

378690 82 0 |GLENMEDE SMCAPE IS 09/28/2018........ FIDELITY CAPITAL MARKETS, 116 XXX |

92646A 82 3 |VICTORY SPECIAL VALULE | 09/28/2018........ | FIDELITY CAPITAL MARKETS 40 XXX |

315911 76 8 |FIDELITY SPARTAN 500 INDX-IV. 09/28/2018........ | FIDELITY CAPITAL MARKETS 145 XXX |

74253Q 74 7 | PRINCIPAL MIDCAP FUND-INS.......cooiiiiiiiiieiniiniiisnissisisnisensnsssesenssnsssesenssnsssesenesnns | sossesensenenees 09/28/2018........ FIDELITY CAPITAL MARKETS, 4 XXX L

9299999. Total - ComMON StOCKS = MULUAI FUNGS. ...ttt bbb bbbt 36,450 XXX 0 XXX
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9799997, TOtal = COMMON SIOCKS = PAIt 3...........c.cvuiveiiiitiieiieiciiteteci ettt ettt et see s sssssesies | e4essssesssssessssessessesessessesseseseesess e s s s essesses et essesses s s sseses s e seesesse s e e saess e e et st esse b e et esses et ensessebass st esssssebssessesssssnsessnss | ebstessesssssssassessssssessesssssnsessessesasssssess | tevsessssnssssessessssssssssessesen 22,060,215 XXX 0
9799999. Total - COMMON SHOCKS......cvureurisieiireersies s OO OO OO PO OO PO PP PP POT PO SO OPS PO YOO POTPUTOPPTPPOY EPVTOOPOPO PO PP PP PPPOPPPPRPRPOOOY 22,060,215 XXX 0
9899999. Total - Preferred and COMMON SHOCKS...........uiiiuiiiiiisiiisiiiieiis ettt ss kbbb e ehiesbs s ees e f b8k 80880k £EEf 0oL f 4L E L E L0t L8 b E L L0 LE LA E kL0 eLE L0k bk eebb bbbt bbbttt | ebinnbessissens st sisnssens 22,060,215 XXX 0
9999999. Total - Bonds, Preferred and ComMON SEOCKS...........cuviiriiiiriniiiinisiieissesenie s

..558,198,844 XXX | 2,131,927
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
912810 RB 6 | TREASURY BOND 2.87 05/15/43.............. .1 07/11/2018. | BANK OF AMERICA.........cccovrvneres [ onrernerrieiseiseiiens | vvenne 1,974,219 | ....... 2,000,000 | ....... 1,713,594 | ........... 1,736,558 [ ..oovereercrianns | cerveriens 3,365 | oo | e 3,365 | oo | e 1,739,922 | ..o [ o 234,29 | ....... 234,296 05/15/2043.
912810 SA 7 | TREASURY BOND 3 02/15/48 .| 09/18/2018. | VARIOUS.......ccoomrviriieriiriininens [ ovreveeisnineiseiiinns | eviene 8,306,973 | ....... 8,500,000 | ....... 8,497,862 8,498,017 .(191,044) | ...... (191,044) 02/15/2048.
912810 SC 3 | TREASURY BOND 3.12 05/15/48... .. | 09/28/2018. | VARIOUS........ccoomrvrerienririieinens [ rveerneessninersneeiiens | vvenne 8,552,325 | ....... 8,562,500 | ...... 8,747,853 |.... 8,747,672 ..(195,348) | ...... (195,348) 05/15/2048.
912828 4N 7 | TREASURY NOTE 2.87 05/15/28.... .1 09/18/2018. | VARIOUS........ccooovviiiiciiniinrinnns [ v | v 6,753,675 | ....... 6,780,000 | ....... 6,778,726 | .... 8,778,800 | .. | (25,125)| ........ (25,125) 05/15/2028.
912828 4P 2 | TREASURY NOTE 2.62 05/15/21.... .| 09/28/2018. | MORGAN STANLEY.......cocovuvermrrne [ ermreveririninriverinns | vveene 6,956,797 | ....... 7,000,000 | ....... 7,004,785 7,004,452 | oo | s (47,655)| ........ (47,655) 05/15/2021.
912828 4Q 0 | TREASURY NOTE 2.5 05/31/20 .1 08/21/2018. | VARIOUS........covvrererierrneiseinens [ reeerneesseineineeiinns | vvenne 1,497,305 | ....... 1,500,000 | ....... 1,499,414 1,499,470 (2,165) (2,165) | .. 05/31/2020.
912828 4R 8 | TREASURY NOTE 2.87 05/31/25.... .1 09/20/2018. | CITIGROUP.........ccovvvririerinriinis [ | e 892,336 | .......... 900,000 | ......... 903,059 903,000 | ..cvorverriinns [ e (10,664) | ........ (10,664) | .. 05/31/2025.
912828 4S 6 | TREASURY NOTE 2.75 05/31/23.... .| 07/06/2018. | MORGAN STANLEY........ccomvvrrmrenne [ ermrermerrieinerseiinns | vvenne 1,126,758 | ....... 1,125,000 | ....... 1,123,975 1,123,986 | ...cccovvverirnnee W2,772 | .. 05/31/2023.
912828 4U 1 | TREASURY NOTE 2.62 06/30/23 .. 08/08/2018. | VARIOUS...... ,994,413 | ... 3,020,000 3,001,541 (7,129) ] .. 06/30/2023.
912828 4V 9 | TREASURY NOTE 2.87 08/15/28.... .| 09/26/2018. | VARIOUS...... 8,337,074 | ....... 8,396,500 8,387,198 08/15/2028.
912828 4X 5 | TREASURY NOTE 2.75 08/31/23.... .1 09/20/2018. | VARIOUS........covvurvrrrieernrineinens [ reeerneesssiseisneeiinns | vvenne 3,288,415 | ....... 3,315,000 | ....... 3,316,118 3,316,111 08/31/2023.
912828 4Z 0 | TREASURY NOTE 2.75 08/31/25.... .| 09/06/2018. | MORGAN STANLEY........ccovuvummves [ ervrrirrireiieriinniies | v 975,866 | .......... 980,000 | ......... 976,823 976,825 08/31/2025.
912828 K5 8 | TREASURY NOTE 1.37 04/30/20.... .| 09/27/2018. | WELLS FARGO........ocvvrerereerrrinens [ rvrerneersniserineriinns | vvenne 8,803,125 | ....... 9,000,000 | ...... 8,908,594 8,969,942 | .....cccooerveen | ...(166,817) | ......(166,817) | ..... 112,653 | 04/30/2020.
912828 NT 3 | TREASURY NOTE 2.62 08/15/20.... .| 09/26/2018. | WELLS FARGO........cconmruriirrinnis v | v 4,981,836 | ....... 5,000,000 | ....... 4,985,352 4,985,539 | ...ccoovvvrienns [ cereenn(3,703) | e i(3,703) | . 15,693 | 08/15/2020.
912828 XT 2 |WITREASURY NOTE 2 05/31/24... .1 09/10/2018. | JP MORGAN.........cvvrrerrrirrinnerirens [ erverineiineriesineenes | eoveeinns 477,559 | .......... 500,000 | .......... 479,629 479,693 (2,134) | .. 05/31/2024.
912828 XZ 8 | TREASURY NOTE 2.75 06/30/25.... .. |..107/23/2018. | MORGAN STANLEY. i e | e 1,454,381 | ....... 1,470,000 | ....... 1,460,870 v | e (V1 PR R 1,460,870 | ...ccovvrvrrrnnes .(6,489) | .. 06/30/2025.
912828 Y6 1 | TREASURY NOTE 2.75 07/31/23.... oo | .. [ 09/06/2018. [ VARIOUS........covvumrvreriiniininnins | ceemeeieeisnisseiirenien | o 11,505,776 | ..... 11,510,000 | ..... 11,506,805 B IS 10 | o | v 11,506,814 | ....ovvvvviennene .....(1,039) 07/31/2023.
912828 Y7 9 | TREASURY NOTE 2.87 07/31/25 .. 1 08/16/2018. ] JP MORGAN . . 903,234 | . .900,000 | .. 897,820 9 897,829 ,405 07/31/2025.
0599999. Total - Bonds - U.S. GOVEMMENL.........uiiuiiiiiiiiiiiiciieiiiieiiieiis | ceiiisniisssissess st | evies 79,782,067 | ... 80,459,000 | ..... 80,189,957 10,692,782 | ..coooviieenn0 | i 17135 | 0 [ 17,135 | 0 ] e 80,277,681 |.....cccco..c 0 ]...(495,618) XXX
Bonds - All Other Government
195325 DL 6 |REPUBLIC OF COLOMBIA 3.87 04/25/27. | C | 08/28/2018. | BARCLAY'S CAPITAL.....ccovvemrrenns | covmrerneeinseiseriinnen | cevvneenns 196,372 | .ccveeeee 200,000 | .......... 203,580 | .coooocrenee 203,504 | ..o | e (VA1) I— (219) 203,286 | ..o | e (6,914) | ... (6,914) | ......... 6,566 | 04/25/2027.| 2FE............
MEXICO (UNITED MEXICAN STATES 4
91086Q BC 1 [10/02/23 C[07/03/2018. | UBS SECURITIES.......cccovisrrerinnns | onrinnrinnisiisnnninses | onnennens 502,750 | oo 500,000 | ........523,750 | ..cc.ccccee 523,750 [ .o | v (1,966) | .voovvverrrrnnee (1,966) 521,784 | oo [ s (19,034) | ........ (19,034) | ....... 15,222 | 10/02/2023. | 2FE............
1099999. Total - Bonds - All Other Government........... 699,122 | .......... 700,000 | .......727,330 | oo 727,254 | o0 | (2,185) .0 (2,185) 0 725,070 0. (25,948)] ........ (25,948) | ....... 21,788 XXX XXX
Bonds - U.S. Special Revenue and Special A it
3128M9 ZS 4 |FGOLD 30YR GIANT 4.5 10/01/41............. .| 09/01/2018.| MBS PAYDOWN v | e | s 369,875 (1,862) 369,875 0 10/01/2041.
3128MD UP 6 |FGOLD 15YR GIANT 3.5 10/01/28.. .| 09/01/2018.| MBS PAYDOWN v s | s 539,022 (1,549) 539,022 0 10/01/2028.
3128MJ 2R 0 |FGOLD 30YR GIANT 3 09/01/47. .| 09/01/2018.| MBS PAYDOWN 99,614 ) 99,614 0 09/01/2047.
3128MJ 2S 8 |FGOLD 30YR GIANT 3.5 09/01/47.. ..| 09/01/2018.| MBS PAYDOWN v e | s 105,631 (204) 105,631 0 09/01/2047.
3128MJ 3D 0 |FGOLD 30YR GIANT 3 01/01/48 .| 09/01/2018. | MBS PAYDOWN creenn. 40,022 (1) 40,022 0 01/01/2048.
3128MJ 3E 8 |FGOLD 30YR GIANT 3.5 12/01/47.. .. | 09/01/2018.| MBS PAYDOWN v 110,765 (145) 110,765 0 12/01/2047.
3128MJ 3T 5 |FGOLD 30YR GIANT 4 03/01/48 .1 09/19/2018. | VARIOUS.......ocovvurererieerseineinens [ reeerneesissiseisneniinns | vvenne 5,971,115 (6,315) 6,076,614 ..(105,499) | ...... (105,499) 03/01/2048.
3128MJ 4M 9 |FGOLD 30YR GIANT 4.5 07/01/48.. .| 09/01/2018.| MBS PAYDOWN v e | s 138,739 | o0 138,739 | et 144,350 | v [ | cvvvveninenena(30) [ | e (30) 138,739 07/01/2048.
3128MJ 4R 8 |FGOLD 30YR GIANT 4 07/01/48 .. | 09/01/2018.| MBS PAYDOWN ceee | e | e 4,643 0 4,643 07/01/2048.
3128MJ 4S 6 |FGOLD 30YR GIANT 4.5 07/01/48.. .| 09/01/2018.| MBS PAYDOWN 31,548 .(3) 31,548 07/01/2048.
3128MJ 4V 9 |FGOLD 30YR GIANT 3.5 08/01/48.. .| 09/01/2018.| MBS PAYDOWN coee | e | e 5,259 0 5,259 08/01/2048.
3128MJ 4W 7 |FGOLD 30YR GIANT 4 08/01/48. .| 09/01/2018.| MBS PAYDOWN 25,714 0 25,714 08/01/2048.
3128MJ 4X 5 |FGOLD 30YR GIANT 4.5 08/01/48.. .| 09/01/2018.| MBS PAYDOWN v | e | s 10,060 ...10,060 | .. .10,448 | .... 0 10,060 08/01/2048.
3128MM X2 4 |FGOLD 15YR GIANT 3.5 07/01/33 .1 09/01/2018. | VARIOUS........ovomrvrerienririneinens [ rveerneesssiseesseeiinns | vvenne 5,029,334 | ....... 4,986,069 | ....... 5,040,288 (1,651) 5,038,637 07/01/2033.
3128MM X8 1 |FGOLD 15YR GIANT 3.5 07/01/33 v | -1 09/01/2018. | VARIOUS........covomrririiiiininninnis [ onrervenisnissiseniinns | oveene 2,803,818 | ....... 2,774,679 | ....... 2,767,923 |.... (352) 2,797,475 07/01/2033.
3128MM XB 4 |FGOLD 15YR GIANT 3 12/01/32............... .. | 09/01/2018. | MBS PAYDOWN v | e | 648,002 | ......... 648,002 | .......... 658,876 | ......c....... 649,010 (918) 648,092 12/01/2032. [ 1.cvorrernee.
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3128MM XW 8 |FGOLD 15YR GIANT 3.5 06/01/33 . [ 08/01/2018. [ VARIOUS.......coovvvrrieriicriinineinns | coveeerenissisnerienins | ceveneenns 301,245 | .......... 298,150 ) 299,971 06/01/2033.
3128MM YD 9 |FGOLD 15YR GIANT 3.5 08/01/33 . [09/04/2018. [ VARIOUS........cooovvvrrieirnriseinerins | weerneeiseinsessissineens | ervnes 2,020,508 | ....... 2,000,000 (158) 2,016,092 08/01/2033.
3128PU  P5 5 |FGOLD 15YR 4 04/01/26... .| 09/01/2018. | MBS PAYDOWN 69,112 | oo 69,112 (681) 69,112 04/01/2026.
3128PU V8 2 |FGOLD 15YR 4 05/01/26... . [09/01/2018. | MBS PAYDOWN.....cccorvererenienes | cevrmeerenissinserinnins | cevveenns 192,365 | .oovvenee 192,365 (2,272) 192,365 05/01/2026.
312939 NP 2 |FGOLD 30YR 5 03/01/40 . [09/01/2018. | MBS PAYDOWN 84,433 | ............ 84,433 (915) 84,433 03/01/2040.
312942 VH 5 |FGOLD 30YR 5 10/01/40 . [09/01/2018. | MBS PAYDOWN......ccootrimrrrerienes | covrmeerenissisnerienins | cevveenns 109,255 | .......... 109,255 (974) 109,255 10/01/2040.
31307H NG 8 |FGOLD 15YR 3 06/01/29 . 109/01/2018. | MBS PAYDOWN 228,338 | .......... 228,338 (184) 228,338 06/01/2029.
31307P 3V 9 |FGOLD 15YR 3 01/01/31 . [09/01/2018. | MBS PAYDOWN.......coovvvimrverienes | crvrmreieninnineiienins | cevevninne 144,030 | .......... 144,030 (615) 144,030 01/01/2031.
3132QQ CX 8 |FHLMC GOLD 30YR 4 06/01/45.. . [09/01/2018. | MBS PAYDOWN 25,146 | ...coon.... 25,146 (201) 25,146 06/01/2045.
3132XS  E2 2 |FHLMC GOLD 30YR 4 08/01/47.. . 109/01/2018. | MBS PAYDOWN.......covvuvemirrninien [ e | v 569,126 | .......... 569,126 (250) 569,126 08/01/2047.
3132XT F4 5 |FHLMC GOLD 30YR 3.5 10/01/47... . [09/01/2018. | MBS PAYDOWN 29,909 | .ooerern29,909 | i 30,946 | 29,949 | i | e (A1) [ | e (41) 29,909 10/01/2047.
3132XT KA 5 |FHLMC GOLD 30YR 3.5 10/01/4 . [09/01/2018. | MBS PAYDOWN.....ccoovrvrirriienes | cevmrirneeineinseiienens | cevneenns 141,975 (186) 141,975 10/01/2047.
3132XT WR 5 |FHLMC GOLD 30YR 3.5 10/01/47... . [09/01/2018. | MBS PAYDOWN 34,738 738 | 35,644 | il BATTE | [ eeeend(38) | e | i (38) 34,738 10/01/2047.
3138WD AM 3 |FNMA 30YR 3.5 10/01/44 . 109/01/2018. | MBS PAYDOWN 520,359 | .......... 520,359 (1,494) 520,359 10/01/2044.
3140E5 KB 9 |FNMA 15YR 3 04/01/31... .| 09/01/2018. | MBS PAYDOWN 51,515 | oo 51,515 (208) 51,515 04/01/2031.
3140H5 JW 2 |FNMA 30YR 301/01/48... . [09/01/2018. | MBS PAYDOWN 63,481 3 63,481 01/01/2048.
3140HE T9 3 |FNMA 30YR 4 05/01/48... . 109/01/2018. | MBS PAYDOWN.....ccoourvrrirneinees | ceereeiseinerisninnens | cvverneinns 12,533 (2) 12,533 05/01/2048.
314188 3F 1 |FNMA 15YR 3.504/01/31 . [ 08/01/2018. [ VARIOUS.........oovvverirriririininenis | eevieniseiineriinsinenes | cvvnes 2,501,329 (21,008) 2,605,159 ...(103,831) | ...... (103,831) | ....... 61,196 |04/01/2031.
31418C P9 9 |FNMA 30YR 3 10/01/47... . 109/01/2018. | MBS PAYDOWN.....ccccoourvrerrnrirnees | eeeremiseeneriesineens | cvresneenan 41,213 (8) 41,213 0 850 |10/01/2047.
31418C Q9 8 |FNMA 30YR 3 10/01/47... . 109/27/2018. | VARIOUS........oovvvrriierneinernrineins [ e | vvees 3,086,452 | ....... 3,197,687 (125) 3,200,882 . (114,430) | ... (114,430) | ....... 75,011 | 10/01/2047.
31418C R8 9 |FNMA 30YR 3.5 12/01/47 . [09/01/2018. | MBS PAYDOWN 121,453 | . .121,453 (156) 121,453 0 2,843 | 12/01/2047.
31418C S3 9 |FNMA30YR 301/01/48... . [09/01/2018. | MBS PAYDOWN 52,366 | ............ 52,366 (2) 52,366 0 | e 1,043 | 01/01/2048.
31418C S4 7 |FNMA30YR 3.5 12/01/47 . [09/01/2018. | MBS PAYDOWN 89,351 | .ccoonnee. 89,351 (121) 89,351 0 12/01/2047.
31418C SG 0 |FNMA15YR 3 11/01/32... . [09/01/2018. | MBS PAYDOWN.....cccorvumrirrrinnes | cevrmeerenineisneisnnins | ceveneenns 441628 | .......... 441,628 | ..........452,737 (1,058) 441,628 0 | e 11/01/2032.
31418C U8 5 |FNMA 30YR 4 03/01/48... . 108/28/2018. | VARIOUS........ocvvrvrierreinnrneirerns [ v | oeves 20,000,379 | ..... 19,614,303 | ..... 20,162,125 | oo | vevrerersenniens | eeeenenn(38,083) | o | (38,053) 20,134,730 .(134,351) | ...... (134,351) | ..... 417,608 | 03/01/2048.
31418C V4 3 |FNMA 30YR 4.5 04/01/48 . | 08/08/2018. | VARIOUS.... 2,552,790 | ....... 2,462,620 | ....... 2,583,057 |.... (3,884) 2,580,709 | oo [ s (27,919) ........ (27,919) | ....... 40,484 | 04/01/2048.
31418C WT 7 |FNMA 30YR 4 05/01/48... . 109/01/2018. | MBS PAYDOWN 37414 | ............ 37414 | ............ 38,326 | ..o | e | e (1) [ | s (11) 37,414 0 384 |05/01/2048.
31418C XN 9 |FNMA 30YR 4 06/01/48... .| 09/06/2018. | VARIOUS.... 3,039,746 | ....... 2,988,345 (860) 3,035,812 3,933 3,933 | ... 33,622 | 06/01/2048.
31418C XP 4 |FNMA30YR 4.506/01/48.... . [09/01/2018. | MBS PAYDOWN......ccoourierirmrinnes | cevrmeereeiseinneisnnins | ceveneenns 428,426 | ......... 428,426 (118) 428,426 0 | e 3,316 | 06/01/2048.
31418C  XW 9 |FNMA 15YR 3.5 05/01/33 . | 09/04/2018. | VARIOUS.... 200,042 .198,146 (122) 200,423 (381) (381) 2,518 | 05/01/2033.
31418C YN 8 |FNMA30YR4.506/01/48.... .. |..109/01/2018. | MBS PAYDOWN 57,573 | oo 57,573 | ivierernB0,009 | covooieiicireiins v | evvreereenens(17) [ e | e (17) 57,573 (U I 443 | 06/01/2048.
31418C ZH 0 [FNMA30YR407/01/48.........cccovvvvrrcrrineee .1 09/01/2018. | MBS PAYDOWN........cooovivinrinnins [ | s 148,482 | .......... 148,482 0 148,482 (U I 495 | 07/01/2048. | 1................
VIRGINIA ST HSG DEV AUTH CO 3.5
92812U0 Q4 3 [10/25/37 . [09/25/2018. [ VARIOUS.........ovvvmrrieriineniirinrins | covmeeinenissineiiieninn | evenniens 106,824 | .......... 106,824 | .......... 106,824 | .............. 106,824 | ..oooveererins [ | s 0 106,824 0 | e 2,415 | 10/25/2037. | 1FE............
VIRGINIA ST HSG DEV AUTH 3.12
92812V MA 1 |11/25/39 . 109/25/2018. [ VARIOUS......ccoovivinrinmminsmrinninnsins | crvneessssssssisssrssnnens | eeeseenas 183,926 | .o 183,926 | ..coovenee 183,926 | .o 183,926 | oo [ 0 183,926 0 | 3,825 | 11/25/2039. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... sssisssisssssssssssssssnins | ovees 53,620,713 | ..... 53,042,100 | ..... 54,342,371 | ....... 10,991,367 | ..o | i (86,865) | ..oooveennnc0 |, (86,865) | ....ooovevnnes 0 ] s 54,100,459 |......ccco...c 0 ]...(479,748)] ...... (479,748) | .....946,961 XXX XXX
Bonds - Industrial and Miscellaneous
STATE STREET GLOBAL
00206R AR 3 |AT&TINC 5.8 02/15/19 .[08/15/2018. [MARKETSLLC | | e 3,045,060 | ....... 3,000,000 B I (55,733) 3,051,247 (6,187) 02/15/2019.
00206R DC 3 |AT&T INC 4.45 04/01/24 . [ 08/16/2018. | MORGAN STANLEY.......ccevvverrur | crvrmrerrerinninerivenin | cvvvrinns 769,725 | .......... 750,000 (4,132) 788,645 \ ..(18,920) 04/01/2024.
00206R DF 6 |AT&T INC 6 08/15/40 . | 09/26/2018. | WELLS FARGO......... 584,298 | ......... 550,000 (1,353) 622,219 | oo | s (37,921) | ........ (37,921) 08/15/2040.
00206R ES 7 |AT&TINC 4.3 02/15/30... . 107/10/2018. | JEFFERIES & CO......coovvvviriveiiinns | cvreriiinissiseivenis | v 243602 | ... 255,000 0 255,000 11,399) | .. 02/15/2030.
002824 BB 5 |ABBOTT LABORATORIES 2.95 03/15/25.. | .. | 08/08/2018. | BARCLAY'S CAPITAL.......ccccvmrvmens | worrrrmrrrnerirmriineenes | eoverin 956,030 | ....... 1,000,000 1,168 985,766 | ....ovrvercerns | e (29,736) | ........ (29,736) | ....... 26,632 | 03/15/2025.
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AMERICAN EXPRESS CREDIT COR 1.7 STATE STREET GLOBAL
0258M0 EC 9 |10/30/19 .| 08/31/2018. |MARKETSLLC [ | v 2,961,600 | ....... 3,000,000 | ...... 2,954,790 | coooovvierieriirineiiens | e | s 4,968 |...ocovvvirnene 4,968 . 2,959,758 | ..oooeverrerinins | v 1,842 | e 1,842 | ... 17,567 | 10/30/2019. | 1FE............
STATE STREET GLOBAL
031162 CL 2 |AMGEN INC 100 05/10/19......cccvrvrrcvernens .| 08/22/2018.|MARKETSLLC [ | v 1,001,950 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ .oooveruevrerinens | evererisrrnenies [ everinsienes | e (V1 PR 1,000,000 | ..oocermvereries | e 1,950 | cooovennne 1,950 |....... 17,478 | 05/10/2019. | 2FE............
AMPHENOL CORPORATION 2.55 STATE STREET GLOBAL
032095 AC 5 |01/30/19 .| 07117/2018. |MARKETSLLC [ | v 2,995,800 | ....... 3,000,000 | ....... 3,012,150 | .oocvvnee 3,011,989 | .oooovveieiines | e (GRS A4 ] — (6,577) . 3,005,412 | .ovoivciieies | e (9,612) | ..ocevnc (9,612) | ....... 74,163 | 01/30/2019. | 2FE............
ANHEUSER-BUSCH INBEV WORLD 6.87 STATE STREET GLOBAL
03523T BH 0 |11/15/19 .| 09/27/2018. |MARKETSLLC [ | v 2,185,764 | ....... 2,100,000 | ....... 2,229,780 | ..vvvereererinririrnninns | erveirereninsinens | eeni (36,209) [ .voverrreiens | i (36,209) . 2,193,571 | oo | s (7,807) | .ovvvne (7,807) | ..... 125,526 | 11/15/2019. | 2FE............
037411 BE 4 |APACHE CORPORATION 4.37 10/15/28... | .. | 08/14/2018. | JEFFERIES & CO. .1,998,520 .1,996,900 0. v | vererennn. 1,996,900 10/15/2028. | 2FE
037833 BS 8 |APPLEINC 2.25 02/23/21.......cccccecvvevunnee. .1 08/10/2018. | CITIGROUP...........oevvcrrierinriiniis [ | e 738,353 | .........750,000 | .......... 756,893 . (1,250) . 755,094 02/23/2021. | 1FE....
05508R AE 6 |B&G FOODS INC 5.25 04/01/25. .| 09/17/2018. | VARIOUS.......ovvoivirriirinriireriiens [ e | coveiiens 731,675 | ..........755,000 | .......... 750,188 | ..ovoverrer 750,201 | oo | e 243 | i 47,094 | ... 703,350 04/01/2025. | 4FE....
055604 AA 0 |BMC EASTLLC 5.5 10/01/24 . [09/13/2018. [ VARIOUS.........ourvrirerineiiineineinns | cevmeisneeissinersnnins | eevneenns 560,075 | ..........575,000 | .......... 595125 | ...oieeie595,125 | i | e (467) | 36,435 558,223 10/01/2024. | 4FE....
06051G  GA 1 |BANK OF AMERICA CORP 3.24 10/21/27. | .. | 09/26/2018. | BANK OF AMERICA. 929,620 ..1,000,000 |...ccccovrverres | 200rn(70,380) | .......(70,380) | ....... 30,405 | 10/21/2027. | 1FE...
07274N  AC 7 |BAYER US FINANCE Il LLC 100 06/25/21. .. | 08/17/2018. | BANK OF AMERICA..........cocccrmvenins | corverirmrinieniniicins | woveees 1,004,460 | ....... 1,000,000 | ....... 1,000,000 [ .ooovevuerriecrirnnerens | cerrerierernenies [ e | e | e (V1 PPN R 1,000,000 | ..oocvvnveriries | e 4,460 | ... 4,460 | ......... 4,695 |06/25/2021. | 2FE............
07274N  AE 3 |BAYER US FINANCE Il LLC 3.87 12/15/23 | .. | 08/13/2018. | GOLDMAN SACHS........cocommrimmrns | corrmrerneeirneiseriienins | cevneenns 499,295 | .......... 500,000 | .......... 500,000 | ..ovvonerrerrreirnerienes [ e | e | e 0 . 500,000 | ..ovvererrerirs [ e (1)) [— (705) | oo 2,691 | 12/15/2023. | 2FE............
07274N  AQ 6 |BAYER US FINANCE Il LLC 4.87 06/25/48 | .. | 08/13/2018. | VARIOUS..........ccccovvvermmmiimrnniinns | e | s 1,005,790 | ....... 1,000,000 | .......... 996,560 | ....ooovvvrririnieins [ e | e T | e 7 . 996,567 | ..coovvvirvirnres | v 9,223 | .o 9,223 | ......... 6,771 | 06/25/2048. | 2FE............
BECTON DICKINSON AND COMPA 2.13 STATE STREET GLOBAL
075887 BQ 1 |06/06/19 .| 08/31/2018. |MARKETSLLC [ | e 993,610 | ....... 1,000,000 | .......... 994,930 | ...vvrrirrirrierienes | e | e 2,245 | .o 2,245 . 997,175 (3,565) | ...vove (3,565) | ....... 15,879 | 06/06/2019. | 2FE............
STATE STREET GLOBAL
097023 AW 5 |BOEING CO 6 03/15/19......ccoeverirririnennne .| 08/20/2018.|MARKETSLLC [ | v 1,019,660 | ....... 1,000,000 | ....... 1,034,970 [ ..o | cevreeiseenienins | v (RN N IO (W1 | T I 1,019,185 | oo [ v A5 | o 475 | ... 56,000 | 03/15/2019. | 1FE............
STATE STREET GLOBAL
10112R  AQ 7 |BOSTON PROPERTIES LP 5.87 10/15/19. .. | 09/26/2018. [MARKETSLLC | | e 1,535,010 | ....... 1,500,000 | ....... 1,545,015 [ oo | v | e (10,979) | vvovvereiranis | e (10,979) [ oo | e 1,534,836 | ..oveevervrinns [ e 174 | 174 | ....... 39,656 | 10/15/2019. | 2FE............
103557 AA 2 |BOYNE USAINC 7.25 05/01/25................. .| 08/28/2018. | EXTERNAL MANAGER TRADES... [ .....covvvverirerininnes | v 291,500 | .......... 275,000 | .......... 275,000 | ..ovonverrireircrienns [ e | e | e 0 . 275,000 | ..o | s 16,500 | ......... 16,500 | ......... 7,698 | 05/01/2025. | 4FE............
124857 AQ 6 |CBS CORP 401/15/26........cccovvvnrrrrrrrnens .| 07/30/2018. | US BANK........oivireererrnrinericrienes [ erneeineinerieninnines | coneeeans 977,900 | ....... 1,000,000 | ....... 1,016,400 | ........... 1,016,363 [ ...cooovererrienes | e (1,054) | oo [ v (1,054) [ coovereererinens | e 1,015,309 [ ..overierierinns [ e (37,409)| ........ (37,409) | ....... 41,778 | 01/15/2026. | 2FE............
COMMUNITY HEALTH SYSTEMS | 6.25
125430 AY 6 |03/31/23 .. | 09/28/2018. | EXTERNAL MANAGER TRADES... | .....oovvvivivriveiinns | wovevirnens 71,438 | oo 75,000 | ...coooee. T0125 | oo | eveerensnenns | erneeeninns 143 | 143 . 70,268 | oo | e 1,169 | oo 1,169 | ovvvrre. 26 | 03/31/2023. | 4FE............
12673P  AD 7 |CAINC 2.87 08/15/18........ccormrvrrerrrrirennns .1 08/15/2018. | MATURITY. .....oomrimermerierineerneins [ erverineenserinensneenes | eoveeines 750,000 | .......... 750,000 | ......... 759,518 | oo 754,799 | oo | e [CELS) | (4,799) . 750,000 0| 21,563 |08/15/2018. [ 2FE............
12958R AD 9 |CALFRAC HOLDINGS LP 8.5 05/30/26..... .| 09/25/2018. | EXTERNAL MANAGER TRADES... [ ...ccoovveerierinrines | e 471,700 | .......... 495,000 | .......... 495,000 | ..ovonverrreirerienes [ e | e | s 0 . 495,000 | .ovoneerieins | e (23,300) | ........ (23,300) | ....... 10,178 | 05/30/2026. | 4FE............
CALLON PETROLEUM COMPANY 6.12
13123X AT 9 |10/01/24 .| 08/06/2018. | EXTERNAL MANAGER TRADES... [ .....covvveiiveriniines | e 427,350 | .......... 420,000 | .......... 424,525 | ..o [ s | e (7] I— (142) . 424,383 2,967 2,967 | ......... 9,028 | 10/01/2024. | 4FE............
14161T AA 0 |CARDTRONICS INC 5.5 05/01/25............. ..| 08/15/2018. | VARIOUS........ 357,088 | .......... 385,000 | .......... 347,463 | .....ccoonn. 347,463 | ..o | s 2,522 | ... 1,020 1,502 . 348,964 | ...covvrierens | e 8,123 | oo 8,123 | ... 16,822 | 05/01/2025. | 4FE............
144577 AJ 2 |CARRIZO OIL & GAS INC 8.25 07/15/25... | .. | 08/16/2018. | EXTERNAL MANAGER TRADES... | ...ccovvevnrinerinniens | cerneenas 516,638 | .......... 480,000 | ......... 488,450 | ............. 350,000 | ..oovonrrreriieins | e (T79) | oeveeirrii (779) . 487,904 | oo | e 28,733 | ... 28,733 | ...... 37,343 | 07/15/2025. | 4FE............
CENTERPOINT ENERGY INC 2.5
15189T AR 8 [09/01/22 .| 08/17/2018. | WELLS FARGO........cvorierrinirirens [ v | v 962,070 | ....... 1,000,000 | .......... 999,710 | oovveveren 999,738 | v | e 37 | 37 . 999,774 | oo | s (37,704) | ........ (37,704 | ....... 25,764 |09/01/2022. | 2FE............
CHENIERE ENERGY PARTNERS L 5.62
16411Q AC 5 |10/01/26 .| 09/28/2018. | EXTERNAL MANAGER TRADES... | ....covcvnerinrinrenes | e 689,281 | .......... 685,000 | ......... 685,000 | ...vouvrrrireirerienns | e | e | e 0 . 685,000 | ...covurirrirees | e 4281 | oo 4,281 | ......... 2,248 | 10/01/2026. | 3FE............
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166764 BM 1 |CHEVRON CORP 2.8 03/03/22.. v | -+ 1 08/20/2018. | WELLS FARGO........ocvirererreririnens [ rerereeieniserineriiens | vveene 1,768,165 | ....... 1,750,000 | ....... 1,750,000 .1,750,000 0 ...1,750,000 18,165 18,165 | ....... 30,540 | 03/03/2022. | 1FE....
CLEVELAND ELECTRIC ILLUMIN 8.87 STATE STREET GLOBAL
186108 CH 7 [11/15/18 .| 08/31/2018. | MARKETS LLC reenernnreneneseneen | e 404,780 | i 400,000 | .......... 431,348 B I (18,298) 405,376 JUUPRPPOON (1o1<)  INVRRRPRROON (21 ) i OO 28,499 |11/15/2018. | 2FE....
20030N BE 0 |COMCAST CORP 4.6507/15/42............... .| 09/28/2018.| MORGAN STANLEY........c.coevuunvcne . (996) 553,083 ......(58,263) .(58,263) | ....... 28,223 |07/15/2042. [1FE............
20030N BM 2 |COMCAST CORP 4.2 08/15/34................. .| 07/11/2018.| MORGAN STANLEY........c.crvverenne (743) 784,867 | ..o | e (55,432) | ........ (55,432) | ....... 28,700 |08/15/2034. [ 1FE............
STATE STREET GLOBAL
200340 AP 2 |COMERICA INC 2.12 05/23/19........cccovvenne .| 09/26/2018. |MARKETSLLC [ | e 995,870 | ....... 1,000,000 | .......... 997,820 | ...oovcvenee 997,895 | ..o | e 1,062 | .o 1,062 998,957 | ..evoerverieees | e (3,087) | .evvrne (3,087) | ....... 17,266 | 05/23/2019. | 1FE............
CONSTELLATION BRANDS INC 2 STATE STREET GLOBAL
21036P AU 2 |11/07/19 .| 09/26/2018.|MARKETSLLC [ | v 1,977,520 | ....... 2,000,000 | ....... 1,991,010 | .covvvrnennd 998,703 | ...ovvverireris | e 3438 | .o | s 3,438 | o [ e 1,994,551 | ..o [ e (17,031) | ........ (17,031) | ........ 35,556 | 11/07/2019. | 2FE............
CONTINENTAL RESOURCES INC 5 STATE STREET GLOBAL
212015 AH 4 |09/15/22 .| 08/16/2018. |MARKETSLLC [ | s 42,700 | ............ 42,000 | ...ooeveeee 31,210 | v 33,684 | ..o | e 9,016 | .cvvvvvrcrirs 9,016 42,700 [ .ooovereerciens [ s (700) | ovvverernes (700) | woovvene 2,631 | 09/15/2022. | 2FE............
STATE STREET GLOBAL
233331 AT 4 |DTE ENERGY COMPANY 2.4 12/01/19..... .. | 09/27/2018. |MARKETSLLC [ | v 1,980,920 | ....... 2,000,000 | ....... 1,978,820 [ ...coveererecreerinens | eevreniseiseines | eeerieeins 3,897 | oo | e 3,897 | oo | v 1,982,717 | oo [ v (1,797) | ovvvrs (1,797) | ...c.. 15,600 | 12/01/2019. | 2FE............
DUKE ENERGY CAROLINAS 5.25 MATURITY / FROM BCMI AS
26442C AC 8 |01/15/18 .| 01/15/2018.| PART OF MERGER [ | 0000 370,000 | oo 370,000 | ......... 389,762 ....370,587 (587) 370,000 (V1 I 9,713 | 01/15/2018. | 1FE....
JOHN DEERE CAPITAL CORP 100
24422E TR 0 |06/22/20 .| 08/31/2018. | BARCLAY'S CAPITAL.......cccomvrvrerns [ rmrermerririnerseriinns | vveene 1,003,160 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ .oooveruevecrinnns | cererrrieninenies [ v | s (V1 PPN R 1,000,000 | ..oocvvmvereries | e 3,160 | .o 3,160 | ....... 16,818 | 06/22/2020. | 1FE............
JOHN DEERE CAPITAL CORP 100
24422E  UF 4 |01/07/20 .| 09/25/2018. | JEFFERIES & CO. o o 100000:3,000,000 | oo | e [ e | e 0 3,000,000 | .ooocrercerinins | e 3,270 | oo 3,270 | ....... 23,852 |01/07/2020. | 1FE....
25470X AY 1 |DISHDBS CORP 7.7507/01/26................ .. 08/08/2018. | VARIOUS.........ooomiririrnrrinrireniiens [ v | v 665,323 | .......... 720,000 | ......... 757,800 | ...ccceeer. 757,800 | oo | v 868 | 128,846 | ......... (127,978) 629,822 35,501 35,501 | ....... 61,845 |07/01/2026. | 4FE....
DONNELLEY FINANCIAL SOLUTI 8.25
25787G AC 4 |10/15/24 .| 07/06/2018. | EXTERNAL MANAGER TRADES... [ .....ccccnnermmrrnerinee | rreren 120,175 | e 115,000 | .......... 117,565 (214) 117,091 | oo | 003,084 | i 3,084 | ... 6,984 | 10/15/2024. | 4FE....
STATE STREET GLOBAL
26817R AP 3 |DYNEGY INC 7.62 11/01/24... .1 08/22/2018. |MARKETSLLC [ | v 15,155 | v 14,000 | ..ooovnnee 13,965 2 13,971 | oo | e 1,184 | e 1,184 | i 863 | 11/01/2024. | 3FE....
26817R  BA 5 |DYNEGY INC 8.1201/30/26... ... | .. | 08/22/2018. | VARIOUS...... c 1,075,975 | 965,000 | .......1,053,925 (RN 7.2 | IS IR 1,050,003 25,972 25972 | ....... 43,995 |01/30/2026. | 3FE............
26875P AP 6 |EOG RESOURCES INC 4.15 01/15/26...... .1 09/20/2018. | MIZUHO......coovvvrrirrierierieeeineens [ v | eoveeinns 510,305 | .......... 500,000 | ......... 513,450 (1,015) 511,385 | ..oovverrivcries [ v (1,080) | ...covvc (1,080) | ....... 24,727 | 01/15/2026. [ 1FE............
ELANCO ANIMAL HEALTH INCORP 4.9
28414H AB 9 |08/28/28 .| 08/14/2018. | VARIOUS........cooorrvrrieiiniineinens [ oererneeriseiseisciiiens | vvenne 1,504,740 | ....... 1,500,000 | ....... 1,500,000 [ .oovoverererenriinnirnens | eerrerineineiens [ e | ceneisesnnes | e (V1 OO R 1,500,000 | ..overrvenrirns | eerirs 4740 | ..o 4740 | 08/28/2028. | 3FE............
29078E AA 3 |EMBARQCORP.......cccoourmmrimiriririiiiiniiis .| 09/28/2018. | EXTERNAL MANAGER TRADES... [ .....ovvvivineirerivens | v 15,000 | c.oovreneee 15,000 | covvreneee 14,119 | oo 14,117 | e | s 12 [ 12 14,129 871 871 | . 1,000 |06/01/2036. | 3FE............
ENERGIZER GAMMA ACQUISITIO 6.37
29279V AA 2 |07/15/26 .| 08/02/2018. | EXTERNAL MANAGER TRADES... [ ....covcvmerirerineines | e 287,700 | .......... 280,000 | .......... 280,000 | ..ovonverrireererienns [ e | e | e 0 280,000 | ..o | v 7,700 | oo 7,700 | ......... 1,488 | 07/15/2026. | 4FE............
31677Q BM 0 |FIFTH THIRD BANK (OHIO) 3.95 07/28/25 | .. | 08/08/2018. | GOLDMAN SACHS........c.covvemrrnnee [ omrermeirmneinseineiinns | cevenae 1,507,020 | ....... 1,500,000 | ....... 1,500,000 [ .oovorerererirrinnirnens | eevreriseineiens [ e | eevneinennnis | e (V1 ORI R 1,500,000 | ..ovvrvveneirens | e 7,020 | oo 7,020 | ......... 2,304 | 07/28/2025. | 1FE............
FIRST REPUBLIC BANK/SAN FR 2.37 STATE STREET GLOBAL
33616C AA 8 [06/17/19 .| 08/31/2018. |MARKETSLLC [ | 201,246,125 | e 1,250,000 | ....... 1,245,388 WA247.249 | [ (1124) | (1,124) | 21,194 |06/17/2019. | 1FE....
FORD MOTOR CREDIT COMPANY 3.33
345397 XW 8 |03/18/21 .| 08/30/2018. | SOCIETE GENERALE............ccoovues [ wonvrrnrrnerirerineenes | e 491,770 | .......... 500,000 | ......... 512,710 | oo 512,063 | ..o | e (2,448) | ..oovorrerene (2,448) 509,615 | ..ovvvverererirs [ s (17,845) | ........ (17,845) | ....... 16,031 | 03/18/2021. | 2FE............
FRONTIER COMMUNICATIONS CO 8.75
35906A AK 4 |04/15/22 .1 08/07/2018. | VARIOUS........ooomrrriimeineineiiens [ ernrernneineiinssiinninnes | cveeiaens 859,175 | ....... 1,015,000 | .......... 812,438 | .. | e | e 16,394 | ...... 10,470 5,924 818,362 | ..o | s 40,813 | ........ 40,813 | ....... 59,980 | 04/15/2022. | 5FE............
STATE STREET GLOBAL
375558 BP 7 | GILEAD SCIENCES INC 100 03/20/19...... .| 08/13/2018.|MARKETSLLC [ | v 1,001,070 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..oovevnverrinnns | e [ | i (V1 PR TP 1,000,000 | ..covrvvrvirnnes | evernns 1,070 | oo 1,070 | ....... 14,690 |03/20/2019. | 1FE............
STATE STREET GLOBAL
375558 BR 3 | GILEAD SCIENCES INC 1.85 09/20/19..... .| 08/31/2018. |MARKETSLLC [ | e 990,800 | ....... 1,000,000 | .......... 999,650 | ....ocvvvees 999,698 | ...oouevirrirennn | e M7 | s 17 999,815 | ..ovourveririees | e (9,015) | .ouvvrne (9,015) | ....... 17,626 | 09/20/2019. | 1FE............




¥'5030

Statement as of September 30, 2018 of the Blue Care Network of MiChigan

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
GLAXOSMITHKLINE CAPITAL INC 100
377373 AF 2 |05/14/21 . [ 08/20/2018. | BARCLAY'S CAPITAL......covvveerrns | cevrerinrireriveniinenns | cvves 1,005,570 | ....... 1,000,000 | ....... 1,000,000 [ .oovevereerieeiiinriiens | vererierinniiees [ e | e | e 0 | oo [ v 1,000,000 5,570 5570 | ......... 7,399 | 05/14/2021. | 1FE............
STATE STREET GLOBAL
39154C AA 3 |GREATBATCH LTD 9.12 11/01/23.. .| 07/10/2018. |MARKETSLLC [ | e 733,701 | oo 675,000 | ........732,356 | ....c.cese.. 355,528 | oo | 892 | 4,692 733,701 11/01/2023.
404119 BR 9 |HCAINC 5.37 02/01/25... .| 07/24/2018. | VARIOUS...... ..450,563 .450,000 18,775 443,331 02/01/2025.
406216 BC 4 |HALLIBURTON CO 2 08/01/18.... v [ [ 08/01/2018. | MATURITY ..ooomrimirierierireeieninne | vevisserserissssssneens | cvvees 1,000,000 | ....... 1,000,000 | .......1,001,530 | ...........1,000,605 | .....ccrvvvrerene | worerireeceeB05) | covovrrvrrves | vvrrvirireerene(B05) | oo | s 1,000,000 0| 20,000 |08/01/2018.
HEWLETT PACKARD ENTERPRISE 2.1 STATE STREET GLOBAL
42824C  AZ 2 |10/04/19 .109/27/2018. [MARKETSLLC | | e 1,413,016 | ....... 1,425,000 | ....... 1,407,922 [ .ooooecicriieninens | cevveriesiseiies | aeerienis 3723 | s | s 3,723 | oo | s 1,411,645 | .o | e 1,371 | v 1,371 | . 14,464 | 10/04/2019. | 2FE............
HONEYWELL INTERNATIONAL IN 1.41
438516 BP0 |10/30/19 .1 08/13/2018. | WELLS FARGO........ccomerimriiiriinnis [ v | v 1,125,203 | ....... 1,125,000 | ....... 1,123,293 | ........... 1,123,351 [ | i 1,649 | i | e 1,649 | oo | v 1,125,000 203 203 | .. 17,170 | 10/30/2019. | 1FE............
44332P AD 3 |HUB INTERNATIONAL LTD 7 05/01/26..... | .. | 08/28/2018. | VARIOUS...... 925,025 | .......... 935,000 | .......... 935,000 | ..ovvnvrrrirrererieins [ e | e | e 11,688 | ........... (11,688) 923,313 | i | s 1713 | e 1,713 | . 17,890 | 05/01/2026. | 5FE............
STATE STREET GLOBAL
454889 AN 6 |INDIANA MICHIGAN POWER 7 03/15/19.. | .. | 09/07/2018. [MARKETSLLC | | cre 2,181,479 | ... 2,135,000 | ....... 2,248,757 ...1,066,202 2,181,479 | oo | s (46,479)| ........ (46,479) | ..... 192,608 | 03/15/2019.
458140 BC 3 |INTEL CORPORATION 100 05/11/22........ .| 08/14/2018. | MIZUHO.......oovvviricriirinriveiienins v | oo 1,561,873 | ....... 1,550,000 | ....... 1,550,000 21,550,000 | oo e [ |0 [ | 1,550,000 | ...ooovverrinns [ crv 11,873 | e 11,873 | ... 26,391 |05/11/2022.
46623E KG 3 |JPMORGAN CHASE & CO 2.29 08/15/21... | .. | 09/12/2018. | STIFEL NICOLAUS........ccoomvvemevrnee | correrirerineeineriieins | s 2,429,425 | ....... 2,500,000 | ....... 2,509,945 | ........... 2,506,589 | ..ooocvrrcriiriies | s (1,729) | oo (1,729) 2,504,860 | ..oocvererirerir [ s (75,435)| ........ (75,435) | ....... 61,997 |08/15/2021. [ 1FE............
JERSEY CENTRAL POWER & LIG 7.35 STATE STREET GLOBAL
476556 DA 0 |02/01/19 .[08/22/2018. [MARKETSLLC | | e 2,039,800 | ....... 2,000,000 | ....... 2,495,500 | ........... 2,073,970 | oovvvrrireinens | e (43,653) | ..vvvrercireis | e (43,653) 2,030,317 | oo | e 9,483 | oot 9,483 | ... 155,983 | 02/01/2019. | 2FE............
48128B AB 7 [JPMORGAN CHASE & CO 2.97 01/15/23.. | .. | 07/17/2018.| TD SECURITIES........ceocvurvrirerrvnns [ rmrveivnnnreiniies | v 975,040 | ....... 1,000,000 | .......... 999,970 | ....cccvvven 999,997 | i [ v | e 0 999,998 | ...oovvevrinns | e (24,958) | ........ (24,958) | ....... 30,050 | 01/15/2023. | 1FE............
STATE STREET GLOBAL
482480 AC 4 |KLA-TENCOR CORP 3.37 11/01/19.......... .| 09/27/2018. |MARKETSLLC [ | v 2,003,036 | ... 2,000,000 | ....... 2,007,840 | ..oovvrrrerrrircnines | e | i (1,624) | oo (1,624) 2,006,216 (3,180) | ..uvvve (3,180) | ....... 27,431 [ 11/01/2019. | 2FE............
482539 AA 1 |KLXINC 5.87 12/01/22.......cccovvrverinrirns .| 07/11/2018. | VARIOUS........ovvrrieinreineineriiene [ e | veiiend 686,813 | .......... 660,000 | ......... 646,825 | ............. 649,144 | oo | s (268)] ........ 2,075 (2,343) 646,801 | ..o | s 40,012 | ........ 40,012 | ....... 26,420 |12/01/2022. [4FE............
STATE STREET GLOBAL
491674 BE 6 |KENTUCKY UTILITIES CO 3.25 11/01/20. |.. | 08/23/2018. [MARKETSLLC | | oo 502,010 | .......... 500,000 | .......... 519,045 | ....cccoonue 513,489 [ .o [ e [RIK1S10) ] E—— (3,350) 510,139 | ovvoeierirens | e (8,129) | ..uvvvve (8,129) | ....... 13,361 | 11/01/2020. | 1FE............
KEYSIGHT TECHNOLOGIES INC 3.3 STATE STREET GLOBAL
49338L AD 5 |10/30/19 .109/26/2018. [MARKETSLLC | | e 2,498,000 | ....... 2,500,000 | ....... 2,510,125 | oo | e | e [CHSIST0) ) (3,650) 2,506,475 | oo | s (8,475) | ...vvnv (8,475) | ....... 74,938 | 10/30/2019. | 2FE............
LEVEL 3 COMMUNICATIONS INC 5.75
52729N  BX 7 [12/01/22 . [ 08/09/2018. [ VARIOUS.........ovvvrirririneiiineineinns | cevmeirseeissiseiinsins | cevneenns 806,863 | .......... 800,000 | ......... 801,000 | ..coovvvnee 801,000 | ..o | s 58 | cov 2,972 (2,914) 798,086 | ..ovvuverrerces | cereens 0 8,777 | ouau 43,393 [12/01/2022. [4FE............
55261F AJ 3 |M&T BANK CORPORATION 3.55 07/26/23 | .. | 09/28/2018. | MITSUBISHI UFJ.........covvovirverrans | corrrerienivenieninnns | ceveienns 994,530 | ....... 1,000,000 | .......... 999,230 | ..uvvvvirrirriierienes | e | e 26 | e 26 999,256 | ... | e (4,726) | .......... (4,726) | ......... 6,508 | 07/26/2023. | 1FE............
MANUFACTURERS AND TRADERS T 2.3 STATE STREET GLOBAL
55279H AE 0 [01/30/19 .[07/17/2018. [MARKETSLLC | [ e 1,801,571 | ....... 1,805,000 | ....... 1,807,653 [ ..oeoreerevrerierrinens | cererieninnines | vevienes (1,379) | cooevereeerneene [ v (R4 | SRS I 1,806,274 | ..oveovvevirnes [ v (4,703) | .ovvvne (4,703) | ....... 40,246 |01/30/2019. [ 1FE............
MGM RESORTS INTERNATIONAL 5.75
552953 CE 9 |06/15/25 . [ 07/09/2018. [ VARIOUS........coureriierineirineinneinns | cevmeerneeissisnessenins | eevneenns 333713 | v 335,000 | .......... 335,000 | ..ovvnernerrrirerienes [ e | e | e 838 (838) 334,163 | .o [ e (450) | ovvvrernes (450) | ouvvenee 1,135 | 06/15/2025. | 3FE............
NEIMAN MARCUS GROUP LTD LLC 8
570254 AA 0 |10/15/21 . 109/21/2018. | EXTERNAL MANAGER TRADES... | ....cvvoiviiriniiiveni | cvvvriene 100,775 | .ccvveeee 145,000 | ..o 91,350 | oo | e | e 5478 | oo, 5,478 96,378 | ..o | s 4,397 | e 4,397 | ...... 10,956 | 10/15/2021. | 6FE............
MAXIM INTEGRATED PRODUCTS | 2.5 STATE STREET GLOBAL
57772K AC 5 |11/15/18 .| 08/15/2018.|MARKETSLLC [ | v 2,549,235 | ....... 2,550,000 | ....... 2,572,452 (9,413) 2,553,686 | ...oocvvrriririns | e (4,451) | .........(4,451) | ....... 48,167 | 11/15/2018.
59156R BN 7 |METLIFE INC 4.05 03/01/45..........c.coevvnnc .1 07/11/2018. | CITIGROUP.........ccovrvmrrierirneirnneins [ v | e 943270 | ....... 1,000,000 | ....... 1,013,840 [ ..ocooeicrinierinens | eevvernseinenens [ e (104) | o | e (G107 TN I 1,013,736 [ .vveeveieinnns [ e (70,466) | ........(70,468) | ....... 35,100 | 03/01/2045.
METROPOLITAN LIFE GLOBAL FU 2.3 STATE STREET GLOBAL
59217G BF 5 |04/10/19 .[07/17/2018. [MARKETS LLC | [ e 1,993,800 | ....... 2,000,000 | ....... 1,996,440 | .....oovviricriinniinens | e | v 172 S (R 1,291 | oo | v 1,997,731 | oo 04/10/2019. | 1FE............
595112 BC 6 |MICRON TECHNOLOGY INC 5.5 02/01/25] .. | 09/06/2018. | EXTERNAL MANAGER TRADES... ....54,921 ...53,000 .43,195 617 45,228 02/01/2025.
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STATE STREET GLOBAL
595620 AJ 4 |MIDAMERICAN ENERGY CO 2.4 03/15/19|..| 07/17/2018. |MARKETSLLC [ | v 2,195,820 | ....... 2,200,000 | ....... 2,198,108 | .ooouvirrerrireiienins | e | e 739 | e .739 2,198,847 | .cooveveervcins | o (3,027) | oovvrne (3,027) | ....... 44,587 |03/15/2019. [ 1FE............
MONDELEZ INTERNATIONAL INC 1.89 STATE STREET GLOBAL
609207 AC 9 |02/01/19 .| 08/31/2018. |MARKETSLLC [ | e 588,016 | .......... 587,000 (1,036) 587,573 | cooovvvvervcrnes v 42 | 842 | 12,078 | 02/01/2019.
62539B AA 3 |MULTI-COLOR CORP 4.87 11/01/25 .| 08/20/2018. | VARIOUS...... 559,500 .600,000 | ..........600,000 | .............00,000 | ..ooovvoriiemrins | eovvrvmricnrinnes | 000ni43,500 | oo (43,500) 556,500 . 11/01/2025.
62912X AE 4 |NGPL PIPECO LLC 4.37 08/15/22............. .| 07/27/2018. | VARIOUS.......ovvrerirrirnirinerieriens [ erneriseinerinesineennes | eoveeiens 873,263 | .......... 870,000 (7,266) 861,453 | ..o | 11,810 | e 11,810 | e 21,559 |08/15/2022.
62912X AF 1 |NGPL PIPECO LLC 4.87 08/15/27............. .1 08/02/2018. | VARIOUS........ovouerrmeimrrineirneriens [ eneernneineisiesinsenes | eoneevanes 355,000 | .......... 355,000 | ..........365,880 | .............365,576 | .ccoooiiorrieni | e (96) | 14,872 | (14,968) 350,609 [ ..ovveveeveins | ceeernnd,391 | 4,391 | 17,413 | 08/15/2027.
NEXTERA ENERGY CAPITAL HOLD 2.3 STATE STREET GLOBAL
65339K AR 1 |04/01/19 .| 07/10/2018.|MARKETSLLC [ | v 1,394,078 | ....... 1,400,000 | ....... 1,402,604 | ........... 1,402,442 | ..o | e [0 7)1 RN R (1,021) [ coovevervriees | v 1,401,420 | .o | ereeenn(7,342) | ... n(7,342) | e 25,134 | 04/01/2019. | 2FE............
NORTHROP GRUMMAN CORP 5.05 STATE STREET GLOBAL
666807 BA 9 |08/01/19 .| 08/15/2018.|MARKETSLLC [ | v 1,020,650 | ....... 1,000,000 | ....... 1,056,790 | ........... 1,048,522 | ..o | s (18,891) | overevercerens | veverrenens (18,891) [ .oovercercrinnns | e 1,029,631 | ..ovvevvevvrenns [ ceeerenn(8,981) | v (8,981) | . 52,464 | 08/01/2019. | 2FE............
NORTHROP GRUMMAN CORP 2.55
666807 BQ 4 |10/15/22 .1 08/16/2018. | MORGAN STANLEY........ccocovvvrmrirne [ ermrermenrnneiseiseriinns | cvvenne 1,454,490 | ....... 1,500,000 | ....... 1,499,790 1,499,825 | e | e (45,335) | ........ (45,335) | ....... 32,619 | 10/15/2022.
68268N AE 3 | ONEOK PARTNERS LP 8.62 03/01/19...... .1 08/31/2018. | VARIOUS.......ccoomriririiriiriirinens [ e | oveene 1,027,900 | ....... 1,000,000 | ....... 1,060,400 1,028,149 ) (249)| ....... 86,969 | 03/01/2019.
68389X AG 0 |ORACLE CORP 5 07/08/19 .1 08/31/2018. | TD SECURITIES........ovoiveereeeveeens [ eovreesrieeniiseieneiins | v 571,182 | ooonee 560,000 571,692 )| . G [0) ) 18,433 | 07/08/2019.
68389X AW 5 |ORACLE CORP 4.507/08/44.. . 107/11/2018. | GOLDMAN SACHS.........ccccocvvunnec. 523410 | .......... 500,000 530,867 V] cereennn(7,457) | e 22,813 | 07/08/2044.
69371R P4 2 |PACCAR FINANCIAL CORP 3.15 08/09/21] .. | 08/06/2018. | JEFFERIES & CO.....c.ovvvrvvirverinens | coverirerinceinenisieins | eoveees 3,000,600 | ....... 3,000,000 | ...... 2,999,070 | covouvorrreriirirneries | eerrerinnrenis | e | s 0 2,999,070 | .ooooeverrerinens | v 1,530 | v 1,530 [ oo 08/09/2021. | 1FE............
713448 DM 7 |PEPSICO INC 1.67 10/06/21.........covvvneen .| 08/16/2018.| BARCLAY'S CAPITAL.......cocomvrvreres [ rmrermerrnneiseiseriinns | ovvenne 1,520,100 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 [ .ooovereererienes | eeverrerisnineiees [ everiinninenns | e (V1 U R 1,500,000 | ..ooverevrreies [ crvnee 20,100 | ......... 20,100 | ....... 31,741 | 10/06/2021. | 1FE............
716768 AD 8 |PETSMART INC 8.87 06/01/25.................. .. 08/03/2018. | EXTERNAL MANAGER TRADES... 226,050 | .......... 330,000 | .......... 191,400 | oo [ | i 3,062 | .o 3,062 194,462 | ...ooovvecvvis | v 31,588 | ......... 31,588 | ....... 20,013 |06/01/2025. [ 6FE............
STATE STREET GLOBAL
718546 AM 6 |PHILLIPS 66 1.8 04/15/19.......ccccovvvvrererncc. .| 08/22/2018.|MARKETSLLC [ | v 1,000,550 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ .oooveruevencrinens | erererienrneries [ v | e (V1 TR 1,000,000 550 550 | ........ 21,796 |04/15/2019. [1FE............
PLASTIPAK HOLDINGS INC. 6.25
727610 AN 7 |11/14/25 .| 09/21/2018. | VARIOUS...... 225400 | .......... 245,000 | .......... 245388 | .....ccoonne. 245388 | ... | e | e 18,763 | ........... (18,763) 226,625 | ..cooerierinies | e (1,225) | .ovvvne (1,225) | ....... 14,589 | 11/14/2025. | 4FE............
STATE STREET GLOBAL
743263 AN 5 |PROGRESS ENERGY INC 7.0503/15/19..|.. | 08/22/2018. |MARKETSLLC [ | v 1,023,600 | ....... 1,000,000 | ....... 1,052,130 [ .oovereireiinrieeiinens | e | e (26,686) | ..vvvoverecirris | e (26,686) | ...vvveeerciiries | e 1,025,444 | ..o [ e (1,844) | .......... (1,844) | ....... 66,192 |03/15/2019. | 2FE............
PUBLIC SERVICE ENTERPRISE G 1.6 STATE STREET GLOBAL
744573  AJ 5 |11/15/119 .| 09/27/2018. |MARKETSLLC [ | v 2,983,302 | ....... 3,034,000 | ....... 2,968,182 | ..oovvvrieririieines | cererrriensinenins | e 14,889 [ .o | e 14,889 2,983,071 231 231 | ... 26,206 | 11/15/2019. [ 2FE............
QUALCOMM INCORPORATED 1.85 STATE STREET GLOBAL
747525 AM 5 |05/20/19 .| 07/02/2018. |MARKETSLLC [ | v 4,250,000 | ....... 4,250,000 | ....... 4,234,965 | ........... 1,250,613 [ ..cvociiciienes | v 15,297 [ overcenerinee | e 15,297 | ovvoveeeereenns | v 4,250,000 0| 48,485 |05/20/2019. [ 1FE............
QUEST DIAGNOSTICS INCORPORA 2.7 STATE STREET GLOBAL
74834L AU 4 |04/01/19 .| 08/21/2018.|MARKETSLLC [ | v 1,047,790 | ....... 1,048,000 | ....... 1,053,072 [ oo | ceveeriesiseines | v (V1574 ) I PO (2,567) [ oo | e 1,050,505 (2,715) (2,715) 25,309 | 04/01/2019. | 2FE............
STATE STREET GLOBAL
74978Q AB 1 |RSP PERMIAN INC 6.62 10/01/22............. .| 07/19/2018. |MARKETSLLC [ | e 346,398 | .......... 330,000 | .......... 306,450 | .....ccooon. 308,627 | ..o | e 14,873 [ oo | e 14,873 323,500 | ..o | e 6,500 | ..ooonee 6,500 | ....... 33,888 | 10/01/2022. | 4FE............
REGIONS FINANCIAL CORPORATI 3.8
7591EP AP 5 |08/14/23 .1 08/16/2018. | SUNTRUST.......cecuuermerimrrrnerrininnes | rveernenrsniseisneriinns | vvenne 1,002,810 | ....... 1,000,000 | .......... 999,410 | ..vvuvreeierireienes [ e | e 2 | s 2 999,412 3,398 3,398 | ..o 739 |08/14/2023. | 2FE............
774341  AK 7 |ROCKWELL COLLINS INC. 3.5 03/15/27.. | .. | 08/10/2018.| GOLDMAN SACHS.........ccosvvummrvrnes [ conreimnrinrivnrirneinns | i 479,160 | .......... 500,000 | ......... 507,450 | ...cocvvnnes 507,129 | oo | e (G720 ) I— (427) 506,702 | ..o | e (27,542) | ....... (27,542) | ....... 15,993 | 03/15/2027. | 2FE............
ROPER TECHNOLOGIES INC 3.65
776743 AE 6 |09/15/23 .| 08/14/2018. | JEFFERIES & CO, 2,997,900 | ....... 3,000,000 | ...... 2,995,140 | oo | e | e | e 0 2,995,140 | .oooovvevvervni | v 2,760 | oo 2,760 | oo 09/15/2023. | 2FE............
STATE STREET GLOBAL
78454 AD 2 |SMENERGY CO 6.5 11/15/21........oecernec. .| 07/16/2018.|MARKETSLLC [ | e 5,108 | oo 5,000 | covvrernenne 3,688 | oo 4,000 | oo | e 1,109 [ 1,109 5,108 | .o | e (108) | ovvovernes (RL0L)) 326 |11/15/2021. |4FE............
STATE STREET GLOBAL
78454 AF 7 |SMENERGY CO6.501/01/23................... .| 08/21/2018. |MARKETSLLC [ | v 312,625 | .......... 305,000 | ......... 270,425 | .............. 276,466 | .....ccocovvvers | o 2,969 | .o 2,969 279,435 | .o | e 33,190 | coos 33,190 | ....... 22,523 |01/01/2023. | 4FE............
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78454 AH 3 |SMENERGY CO501/15/24........c.coevuunen. .| 08/15/2018. | EXTERNAL MANAGER TRADES... [ .....ccocvverireriininnes | v 188,663 | .......... 195,000 | ..covvenee 125,138 | oo 136,573 | oo [ v 4244 | ..., 4,244 140,817 | covvovrirvenes | s 47,846 | ......... 47,846 | ....... 10,617 | 01/15/2024. | 4FE............
STATE STREET GLOBAL
78454 AK 6 |SMENERGY CO6.12 11/15/22................. .| 08/21/2018. |MARKETSLLC [ | v 40,414 | ............ 39,000 | .ocooneee. 28,470 | oo 28,470 | oo | v [ e 0 28,470 | oo | v 11,944 | ......... 11,944 | ... 1,825 | 11/15/2022. | 4FE............
78454 AL 4 |SMENERGY CO 5.62 06/01/25................. .| 08/15/2018. | EXTERNAL MANAGER TRADES... | ....ovvvnviireineiinns | wveiineens 98,500 | .......... 100,000 | ..oovveenc 59,900 | ..oorvrirnnnn 64,400 | .oooovvrereries | e 1TAT | 1,747 66,147 32,353 32,353 | .o 4,000 |06/01/2025. [4FE............
78454 AN 0 |SMENERGY CO 6.75 09/15/26................. .| 08/15/2018. | EXTERNAL MANAGER TRADES... [ .....vvvivinriveiinns | v 40,900 | ............ 40,000 | ......c..... 38,100 | ccovrvrrrinen 38,100 | oo | e | v 0 38,100 2,800 2,800 | ........ 2,490 | 09/15/2026. | 4FE............
794093 AG 9 |SALEM MEDIA GROUP INC 6.75 06/01/24] .. | 09/12/2018. | VARIOUS........ccoomivmiremirinerneriinns [ ererinernneriissineenes | eovervnens 446,638 | ......... 495,000 | ......... 494,763 | .....coovn 494,763 | ..o | e 829 | ... 47,123 | . (46,294) 448,468 | ... | s (1,831) [ v (1,831) | ..o 24,870 |06/01/2024. [4FE...........
STATE STREET GLOBAL
808194 AB 0 |A SCHULMAN INC 6.87 06/01/23.............. .1 09/20/2018. |MARKETSLLC [ | e 462,686 | .......... 440,000 | ......... 457,600 | ....ccvvvevs 454743 | oo | e 7,944 | o, 7,944 462,686 | ....ocverrieins | e (22,686) | ........ (22,686) | ....... 46,970 |06/01/2023. [ 2FE............
CHARLES SCHWAB CORPORATION 3.2
808513 AU 9 |01/25/28 . 109/19/2018. [ CITIGROUP.........ccerrinrirerirerinies | crvmvereeisnineiinenins | v 949,660 | ....... 1,000,000 | .......... 998,500 | .....ccoovu 998,513 | ..o | e 127 | s 1217 998,640 | ...oovvervrrnns | e (48,980)| ........ (48,980) | ....... 25,244 |01/25/2028. [ 1FE............
STATE STREET GLOBAL
871829 AM 9 |SYSCO CORPORATION 5.37 03/17/19..... | .. | 08/31/2018. | MARKETS LLC 2,535,550 | ....... 2,500,000 | ....... 2,600,275 | ..cooneee 2,595,117 | oo | e (52,684) | ..vorevererees | e (52,684) 2,542,433 | oo | s [(GRECK) ) — (6,883) | ..... 129,523 | 03/17/2019. | 2FE............
THC ESCROW CORPORATION 11l 7
87248N AE 8 |08/01/25 . [ 07/06/2018. [ VARIOUS.........ovvvrieirinciinneineinns | ceveeirneeinsiseisnsins | cevneenas 445500 | .......... 450,000 | ......... A44.938 | ..o [ et | e 268 | ........ 2,822 (2,554) 442,383 | oo | i 37 | s 37 | 13,913 | 08/01/2025. | 5FE............
TMS INTERNATIONAL CORP 7.25
87261Q AB 9 |08/15/25 .1 07/31/2018. | EXTERNAL MANAGER TRADES... | ....cvvovviiriniiivenin | cvvrniena 299,794 | .......... 295,000 | ......... 295,000 | ...ococveneee 295,000 | ..ovrevrriririnins [ e | s 0 295,000 [ .oerrerrirnnes | s 479 | .o 4794 | ... 20,675 |08/15/2025. | 5FE............
THE TORONTO-DOMINION BANK 100
89114Q C2 2 |06/11/20 . [ 08/20/2018. | BARCLAY'S CAPITAL......coovvvemrrns | cevrerirrerirerirmninenns | crvees 1,002,300 | ....... 1,000,000 | ....... 1,000,000 [ .oooverueerrieeriinnerens | verrersnrerneeines [ e | eeeneenesnnn | e (V1 TR 1,000,000 2,300 2,300 | ......... 5,140 | 06/11/2020. | 1FE............
21ST CENTURY FOX AMERICA | 8.25
90131H AM 7 |08/10/18 . [08/10/2018. | MATURITY ...ccovmrirrineimerienineenens | seereniseisneesssineees | cevenee 1,000,000 | ....... 1,000,000 | ....... 1,085,060 | ........... 1,038,278 | ..o | e (RIS W24 N IO (I 2£:) | N IS 1,000,000 (R I 82,500 | 08/10/2018. | 2FE............
21ST CENTURY FOX AMERICA IN 6.9
90131H AN 5 [03/01/19 .1 08/31/2018. | VARIOUS.......ccooomrvririiniiriininens [ orreveeisninsiseiiinns | vviene 1,529,700 | ....... 1,500,000 | ....... 1,579,020 [ ..o | oo | v (45,204) | ...oovverrienis | e (45,204) | ..o | i 1,533,816 | .o | v (4,116) | .ovvvve. (4,116) | ..... 104,363 | 03/01/2019. | 2FE............
902494 AX 1 | TYSON FOODS INC 3.95 08/15/24........... .| 07/02/2018. | US BANK ......oevvrrirrrrriserieriinnes [ erveeineeineiiiesineennes | eoveeinns 730,404 | .......... 732,000 | .......... 773432 | oo TT1,634 | oo | v (2,902) | oo (2,902) 768,731 | oo | e (38,327) | ........ (38,327) | ....... 25,701 |08/15/2024. | 2FE............
US BANK NATIONAL ASSOCIATIO 100
90331H NQ 2 |04/26/21 . [ 08/31/2018. [ US BANK......cvvrrirrircirniiserineniies | ceereeiseinsesisssinenns | cvvnee 1,505,535 | ....... 1,500,000 | ....... 1,500,000 [ .oovorererericrinrirnees | eevrerieeineiens [ eveeiseenesinnis | ceevneisesinnes | e (V1 U R 1,500,000 | ..ovvrvverrirns | e 5,535 | ooveens 5535 | ... 14,703 | 04/26/2021. | 1FE............
US BANK NATIONAL ASSOCIATION
90331H NW 9 |07/24/20 . 109/27/2018. [ VARIOUS........ovvvrrrriiieninninnins | crvveeienisniineiiinnins | e 15,029,000 | ..... 15,000,000 | ..... 15,000,000 | ..oouveuiveriinnienins [ | e | | s (V1 ORI IR 15,000,000 | ..ooovvverrienes | o 29,000 | ........ 29,000 | ....... 70,908 | 07/24/2020. | 1FE............
UNION BANK NA (SAN FRANCIS 2.25 STATE STREET GLOBAL
90520E AF 8 |05/06/19 .| 08/15/2018. | MARKETS LLC JESTRIN PPN 1,494,375 | ....... 1,500,000 | ....... 1,493,160 1,495,937 | s | e (1,562) | .........(1,562) | ...... 26,156 |05/06/2019.
91159H HM 5 |US BANCORP 3.1 04/27/26...........cccoovuvnnee .| 07/06/2018. | KEYBANC........cooomrererirrireiiriinnns RO VPN 1,100,782 | ....... 1,160,000 | ....... 1,159,107 e 1159,281 | | (58,499)| ........(58,499) | ....... 25,272 | 04/27/2026.
91159H HR 4 |US BANCORP 3.15 04/27/27..........ccccouvvene .| 07/23/2018. | NOMURA 956,470 | ....... 1,000,000 | ....... 1,012,190 | oo 1,011,798 | oo [ everireeeed(833) | e | vvvirnieneene(833) | s | s 1,011,165 [ oo [ e (54,695) | ........(54,695) | ....... 23,450 |04/27/2027.
UNITED TECHNOLOGIES CORPOR 3.65
913017 DB 2 |08/16/23 . [ 08/13/2018. [ JEFFERIES & CO.....cecouevvrrvnernes | veervenisernneriiesinenns | evvnes 3,002,730 | ...... 3,000,000 | ...... 2,999,730 | cvvorvrerenineineenes | reererinnnens | e | e 0 2,999,730 3,000 3,000 08/16/2023. | 2FE............
VERIZON COMMUNICATIONS INC 3.37
92343V EN 0 |02/15/25 . 107/10/2018. | GOLDMAN SACHS........ovvrnrimniins | cormrirneeinseiseiiienins | cevneenns 241,738 | .......... 250,000 | .......... 245,265 | ... | e | s 250 [ .o ..250 245515 | oo | e (B777) | v B777) | v 7,643 | 02/15/2025. | 2FE............
VERIZON COMMUNICATIONS INC 3.5 DEUTSCHE BANK FROM BCMI
92343V CR 3 |11/01/24 .102/08/2018. [AS PART OF MERGER | | e 249,738 | .......... 250,000 | ......... 251,192 | oo 251,104 | .o | e (L4 ) TSN I (17) 251,088 | ..o | e (1,350) | ..ovvvee (1,350) | ......... 2,454 | 11/01/2024. | 2FE............
STATE STREET GLOBAL
92345Y AB 2 |VERISK ANALYTICS INC 4.87 01/15/19.... | .. | 08/20/2018. [MARKETSLLC | | v 617,349 | ........ 612,000 | .......... 628,744 | .............. 627,592 | ..o | e [CRTE:) ) I (9,548) 618,044 | ...oovvveins | e ((GS15) ) p— (695)] ....... 32,819 | 01/15/2019. | 2FE............
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92857W BL 3 |VODAFONE GROUP PLC 5 05/30/38 ..| 07/10/2018.| MORGAN STANLEY.... JESTORTRORRRIN PSP 1,018,180 | ....... 1,000,000 65 981,105 ...5,833 | 05/30/2038.
92928Q AE 8 |WEAFINANCE LLC 4.12 09/20/28............ .| 09/24/2018. | BARCLAY'S CAPITAL......ocvvmrunens [ ernrermneineriierineines | eoveein 989,430 | ....... 1,000,000 4 996,844 | ...covvvvvrrnees | cererenn(TA14) | e (7,414 | 688 |09/20/2028.
9612E0 DF 1 |WESTPAC BANKING CORP 100 04/26/19 | .. | 09/20/2018. | CITIGROUP.........ccccvuvvmrmmrminanns | cevivnrisniveriinsiinenns | v 2,501,925 | ....... 2,500,000 | ....... 2,502,775 | .oovvveverveierneineeies | vevverenierieninne | evreeienns (2,142) | oo (2,142) 2,500,633 | ..ooevirinin | i 1,292 | oo 1,292 | ... 45,422 | 04/26/2019. [ 1FE............
WILLIS NORTH AMERICA INC 4.5
970648 AG 6 |09/15/28 .| 09/06/2018. | SUSQUEHANNA.........coooervmrrmerns [ rmrerneriiriserneriinns | vveene 1,000,790 | ....... 1,000,000 | .......... 999,670 | ...vorverrirrercrienns [ e | e | e 0 999,670 | ..o | e 1,120 | e 1,120 [ 09/15/2028.
97381W AU 8 |WINDSTREAM CORP 7.5 04/01/23........... .1 08/03/2018. | VARIOUS........ovorrrreimrrineinneriiens [ erneeiineineiiiesinsinins | coneeiees 388,589 | .......... 585,000 | .......... 391,950 | ..o 391,950 | | e 14,491 | L 17,851 (3,360) 388,589 0. 36,806 | 04/01/2023.
06367T PY 0 |BANK OF MONTREAL 2.14 12/12/19........ .| 09/26/2018. | BANK OF MONTREAL v [ | s 2,318,830 | ....... 2,305,000 | ....... 2,321,827 | oo | e | ceenneenn(3,294) | v (3,294) 2,318,533 297 297 | ..o 48,362 |12/12/2019.
064159 KD 7 |BANK OF NOVA SCOTIA 2.45 09/19/22.... | .. | 07/19/2018. | SUSQUEHANNA..........cccovvvrrererens 963,040 | ....... 1,000,000 | .......... 998,180 | ..covcvernes 998,277 | oo | e 195 | v .195 998,472 | ..o | e (35,432) | ........ (35,432) | ....... 20,689 |09/19/2022. [ 1FE............
CANADIAN NATIONAL RAILWAY 5.55 STATE STREET GLOBAL
136375 BT 8 [03/01/19 .| 08/30/2018.|MARKETSLLC [ | v 3,067,808 | ....... 3,025,000 | ....... 3,121,558 | oo | e | s (72710) N NS IO (52,210) 3,069,348 | ..oocvvcrierins [ s (29,698)| ........ (29,698) | ..... 194,191 | 03/01/2019. | 1FE............
CANADIAN PACIFIC RAILWAY C 7.25 STATE STREET GLOBAL
13645R  AJ 3 |05/15/19 .| 08/22/2018.|MARKETSLLC [ | v 1,031,400 | ....... 1,000,000 | ....... 1,055,410 [ ..o | oo | e (22,497) | oo | e (22,497) | oovervrienn | v 1,032,913 | oo | v (1,513) | v (1,513) | cvove 55,993 | 05/15/2019. | 2FE............
GFL ENVIRONMENTAL INC (ALB 5.37
36168Q AD 6 |03/01/23 .| 08/28/2018. | EXTERNAL MANAGER TRADES... [ ....covvvmerirnrineenes | v 608,000 | ......... 640,000 | ......... 590,400 | ...vovverrireirerienns [ errreerienienies | e | e 0 590,400 | ..ovveuvrrveres [ v 17,600 | ......... 17,600 | ....... 17,551 | 03/01/2023. | 5FE............
57701R  AH 5 |MATTAMY GROUP CORP 6.5 10/01/25.... | .. | 09/26/2018. | EXTERNAL MANAGER TRADES... | ...ccccosvuumrimrrneiins | cerrrenns 422,650 | ......... 435,000 | .......... 425756 | ...oocvvnes 425,756 | ..ocvocvirciicis | e | e 0 425756 | oo | s (3,108) | ..cvvvc (3,108) | ....... 28,205 |10/01/2025. [4FE............
SEVEN GENERATIONS ENERGY L 5.37
81783Q AC 9 |09/30/25 .. 08/08/2018. | VARIOUS.........ooomivirrinriniireriiens [ v | v 382,388 | .......... 395,000 | ..........395,000 | .............395,000 | .ooovvoirierirans | v | e 16,294 | ........... (16,294) 378,706 | ..o | e 3,681 | oo 3,681 | ... 18,159 | 09/30/2025.
00191A  AC 0 |ARD FINANCE SA 7.1209/15/23............... C|07/13/2018. | VARIOUS...... 360,900 | .......... 360,000 | .........374,896 | ..o 374,571 | i | oveennn(1,672) | e 13,786 | ...ocveue (15,458) 359,112 | e | e 1,788 | oo 1,788 | ....... 21,518 |09/15/2023.
02154C AD 5 |ALTICE FINANCING SA 6.62 02/15/23...... C | 08/09/2018. [ VARIOUS........coooviricriciinriiiins | o | oo 506,250 | .......... 500,000 | ..........502,312 | .............500,534 | ...ccoocovivirinins | corrieeennn(381) | e 12,902 | ........... (13,283) 487,251 | oo | e 18,999 | ......... 18,999 | ....... 28,708 |02/15/2023.
02154V AA 9 |ALTICE LUXEMBOURG SA 7.75 05/15/22 | C | 09/04/2018. | VARIOUS...... 221,663 | .......... 230,000 | ......... 219,325 | ..o | e | e 1,688 | ... 6,195 (4,507) 214,792 6,871 6,871 | ......... 9,952 | 05/15/2022. | 4FE............
ALTICE FRANCE SA (FRANCE) 8.12
02156L AA 9 |02/01/27 C|07/20/2018. | EXTERNAL MANAGER TRADES... 522,331 | oo 515,000 | .......... 515,000 | ..ovvuverrereirerienns [ e | e | s 0 515,000 | ..oovveeverreries | e 7,331 | s 7,331 | oo, 02/01/2027. | 4FE............
DELPHI JERSEY HOLDINGS PLC 5
24718P AA 5 |10/01/25 C|07/18/2018. | EXTERNAL MANAGER TRADES... | ....ovvverineirnrrinnens | cerirneens 769,057 | .......... 810,000 | .......... 774298 | .....coonee. 752,872 | oo | v 21,579 | oo 21,579 TT4,852 | o | v (5,395) | ..uvvvnc (5,395) | ....... 32,152 | 10/01/2025. | 3FE............
25243Y AW 9 |DIAGEO CAPITAL PLC 100 05/18/20........ C|09/26/2018. | TD SECURITIES........cocomrrrmriners | cerivrireriveiinninenns | cvvnes 1,001,680 | ....... 1,000,000 | ....... 1,000,000 [ .ooovevereenrrierirnrniens | vererierinnines [ e | e | e 0 | oo [ v 1,000,000 | ..ovvoeveererires | e 1,680 | oo 1,680 | ......... 9,475 | 05/18/2020. | 1FE............
46115H AW 7 |INTESA SANPAOLO SPA 5.71 01/15/26... | C| 07/30/2018. | VARIOUS...... 329,568 | .......... 355,000 | .......... 335475 | oo 335,475 | .o | v | e 11,538 | oo (11,538) 323,938 | .o | e 5,630 | .ooverns 5,630 | ....... 21,171 | 01/15/2026. | 3FE............
LLOYDS BANKING GROUP PLC 6.41
539439 AC 3 |12/31/49 C|09/21/2018. | VARIOUS...... 222475 | ......... 220,000 | ......... 248444 | ............. 248444 | ... | e | e 17,169 | ........... (17,169) 231,275 [ oo | v (8,800) | ..uvvece. (8,800) | ....... 13,775 | 01/01/9999. | 3FE............
71654Q BX 9 |PETROLEOS MEXICANOS 5.62 01/23/46. | C| 07/03/2018. | MORGAN STANLEY........ccorvvermerns [ worerrvmerverireriineenes | woverienes 210,150 | .......... 250,000 | ......... 232,390 | .o 186,543 | .voovevevrerrns | v 124 |, 124 232,577 | o | e (22,427)| ........ (22,427) | ....... 11,992 | 01/23/2046. | 2FE............
9226AP AA 3 | VENATOR FINANCE S A RL 5.75 07/15/25| C | 09/14/2018. | VARIOUS...... 322,625 | .......... 350,000 | .......... 359,577 | oo 359,118 | .o | e (24)| ...... 24534 | ........... (24,558) 334,560 | ..o | e (11,935) | ........ (11,935) | ....... 23,080 |07/15/2025. [4FE............
92857TW AE 0 |VODAFONE GROUP PLC 4.62 07/15/18... | C| 07/15/2018. | MATURITY......coooviimrimiiiniiinninnis [ e | s 1,075,000 | ....... 1,075,000 | ....... 1,109,637 | ........... 1,091,248 | .coooiiieis | s (16,248) | ...oovvvvriecis | e (16,248) | ..o | e 1,075,000 0 | 49,719 |07/15/2018. | 2FE............
961214 CG 6 | WESTPAC BANKING CORP 1.96 01/17/19] C| 09/20/2018. | WELLS FARGO.........ccoovuviinminininnns [ conrerninininissinsiiinns | coveens 2,003,740 | ....... 2,000,000 | ....... 2,009,960 | ...oovviiiriininninns [ | i [(SIEE:) ) (6,148) 2,003,812 (72) (72) | ....... 48,013 | 01/17/2019. [1FE............
3899999. Total - Bonds - Industrial and Miscellaneous ....172,636,664 |....173,356,000 |....174,543,372 | .........66,327,457 | ...coccoeel0 | o (466,558) | .....516,684 | ......... (983,242) | .coovvvinvnnn0 | i 173,000,285 ....(536,857) | ...... (536,857) | ..4,580,915 XXX XXX
8399997. Total - Bonds - Part 4. ....306,738,566 | ....307,557,109 | ....309,803,030 | .........88,738,860 | ........ccc.....0 | ooees (538,473) | ....516,684 | ...... (1,055,157) | ... L0 ] 308,103,495 .0 |.(1,538,171) | ...(1,538,171) | ..6,141,099 XXX XXX
8399999. Total - Bonds ....306,738,566 | ....307,557,109 | ....309,803,030 | .........88,738,860 | ........cc...0 | oooves (538,473)|....516,684 | ...... (1,055,157) | .oovverevercnens 0] e 308,103,495 | ....ocovveens 0].(1,538,171) | ...(1,538,171) | ..6,141,099 XXX XXX
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C Stocks - Industrial and Miscellaneou
004225 10 8 |ACADIA PHARMACEUTICALS INC........... .| 08/06/2018. | VARIOUS...... 5,880.000 86,867 XXX | 104,270 | covoneeeeieerienineens | eveereeiseeenes | ceveeseseessesiinns | e 14,482 | ........... (14,482) 89,788 (2,921) | ovvvrnes (2,921) [ ovvvreieris XXX [
009728 10 6 |AKORN INC......oovvrirririscirciierieeiins ..| 07/25/2018. | EXTERNAL MANAGER TRADES... | ............. 830.000 | ...ccovvne 14,445 XXX | 10,073 | oo [ | veveseesessinsiens | e 0 10,073 | oo | e 4372 | oo 4372 | o XXX [
012653 10 1 |ALBEMARLE CORP.........ccovvemrrerirrerirens .| 07/16/2018. | VARIOUS.........cooovrrrmirirecereniininens | cevvreririnens 90.000 | ..ovvveruvene 8,576 XXX | 25,438 | oo | e [ e | e 17,091 | oo (17,091) 8,347 229 229 | .. 60 XXX [
016255 10 1 |ALIGN TECHNOLOGY INC.....cccosvrvmrrrn ..| 09/10/2018. | EXTERNAL MANAGER TRADES... | ............. 210.000 | ..oovvrnee 78,109 XXX | s B1T34 | oo | v | e | cereesenenienes 0 51,734 | o | v 26,376 | ......... 26,376 | ..oorereininne XXX [
02005N 10 0 |[ALLY FINANCIAL INC......cccooomvrreriririrnnne ..| 07/16/2018. | EXTERNAL MANAGER TRADES... | .......... 3,300.000 | .ovvrennes 90,514 XXX | 86,691 | oo | e [ | e 0 86,691 3,823 3,823 | ..o 429 XXX [
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC....... .1 09/10/2018. | VARIOUS.........coomrrrerircereniininens | cevveenne 1,640.000 | .......... 192,116 XXX | 195,924 | oo || v | e 34,400 |...cooonnee (34,400) 161,524 | oo | s 30,592 | ... 30,592 | .oevecriiinns XXX [
03073E 10 5 |AMERISOURCEBERGEN CORP... ..| 09/17/2018. | EXTERNAL MANAGER TRADES... .2,010.000 XXX 171,393 XXX
03076C 10 6 |AMERIPRISE FINANCE INC ..| 07/16/2018. | VARIOUS.. .1,430.000 XXX 200,028 XXX
04621X 10 8 |ASSURANT INC . | 08/27/2018. | VARIOUS.. .1,800.000 XXX 161,370 XXX
052769 10 6 |AUTODESK INC......coooomivrcrierireririniiiniinns .. | 08/06/2018. | EXTERNAL MANAGER TRADES... | .......... 1,730.000 | ........... 228,726 XXX | 190,179 | ivvveieieiieeinei e | eeviesiseisnnsiinns | e 0 190,179 | oo | s 38,547 | ......... 38,547 | .cooveiiiiiis XXX [
090572 20 7 |BIO RAD LABORATORIES INC CLASS A. | .. | 08/20/2018. | EXTERNAL MANAGER TRADES... | ............. 810.000 | ........... 254,915 XXX ] 200,815 | ..ovvoevireriirinerienns [ e | e | e, 0 200,815 | .o | s 54,100 | ......... 54,100 | oo XXX [
09609G 10 0 |BLUEBIRD BIO INC. .. | 09/24/2018. | EXTERNAL MANAGER TRADES... ....360.000 XXX ..56,502 . 0 56,502 (6,548) XXX
099724 10 6 |BORGWARNERINC... ... | .. 07/16/2018. | VARIOUS...... 190.000 XXX e 1316 | | e e | e 13115 [ (13,115) 8,200 325 ... XXX .
112463 10 4 |BROOKDALE SENIOR LIVING INC........... .| 07/09/2018. | VARIOUS...... 5,560.000 XXX | 72,360 | oo | cevrrenrrenienins | eevvennennseennees | 0000035,082 | v (35,052) 37,308 | oo | v 16,639 | ......... 16,639 | .o XXX [
12504L 10 9 |CBRE GROUP INC CLASSA.......c.ccovvunece. ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | ........ 14,435.000 XXX 0 650,297 | oo | s 28,174 28,174 XXX
12673P 10 5 |CAINC .. 08/13/2018. | VARIOUS...... 2,600.000 XXX (2,236) 88,140 | ...ovovivvrienns [ v 24,758 ..24,758 XXX
14149Y 10 8 | CARDINAL HEALTH INC.....ccovvrverirnrirnn. .| 08/13/2018. | EXTERNAL MANAGER TRADES... 660.000 32,107 XXX 0 32,228 | oo [ i (V4] - (121) ] oo 620 XXX [
156700 10 6 |CENTURYLINKINC .| 08/13/2018. | EXTERNAL MANAGER TRADES... .1,250.000 | ..occvvrnce 27,057 XXX 0 22,374 XXX
16411R 20 8 |CHENIERE ENERGY INC v |1 09/10/2018. | VARIOUS........coovirirrircrirriirerinnns .4,350.000 | .......... 285,121 XXX ] 248,540 | e [ e e | 016,590 [ (16,590) 231,950 XXX .
171798 10 1 |CIMAREX ENERGY.......cocconmirmmvrrnerircrienns .| 09/17/2018. | VARIOUS........ovoerrrericerenisrinens | cevreenns 4,700.000 | .......... 401,181 XXX | 480,340 | oo | e | cevveeeninseinens | 000 40,890 | i (40,890) 439,450 XXX [
200340 10 7 |COMERICA INC.....ccccoviririreirriinrieciis .. 07/02/2018. | PRIOR YEAR INCOME. . XXX e | eerissieseseneienns | e | o | e 0 0 [ 751 XXX [
212015 10 1 |CONTINENTAL RESOURCES INC........... .. | 08/20/2018. | EXTERNAL MANAGER TRADES... | .......... 1,880.000 | .......... 117,864 XXX 0 95,308 22,555 22,555 XXX
217204 10 6 |COPART INC .. | 09/24/2018. | VARIOUS........cooomrerrrirrrineireriens 20,190.000 | .......1,043,680 XXX e e . . (2) 973,707 69,973 69,973 XXX .
222070 20 3 |COTY INC CLASS A....coovvvmrirrinirirerinns .. 08/13/2018. | VARIOUS........cooorerinrinrinriveriinns | v 17,400.000 | .......... 233,345 XXX | 369,924 | ... [ e | e | e 124,584 | ......... (124,584) 245340 | ..o | e (11,995) | ........ (11,995) | ......... 4,350 XXX [
23317H 85 4 |SITE CENTERS CORP.......coccorvvrurrrrerins .| 07/16/2018. | VARIOUS.........ooorerrrinreinerinrirnns | e 10,650.000 | ...cvoveee 181,197 XXX | 153,360 | vvvueernermerirnrireenns [ erverieeineeninnes | vevsesissesssesinns | e 0 153,360 | .ovouveecrrenes | s 27,837 | . 27,837 | oo 8,094 XXX [
237194 10 5 |DARDEN RESTAURANTSINC................. ..| 08/13/2018. | EXTERNAL MANAGER TRADES... | ............. 170.000 | cooovvernc 18,545 XXX | 14,493 | oo [ | e | e 0 14,493 | oo | e 4,052 | oo 4,052 | ..o 235 XXX [
24703L 10 3 |DELL TECHNOLOGIES CLASS VINC...... .| 08/20/2018. | EXTERNAL MANAGER TRADES... | ......... 6,370.000 | .......... 594,338 XXX 0 454,285 140,053 XXX
25179M 10 3 |DEVON ENERGY CORP. .1 09/10/2018. | VARIOUS...... 850.000 34,631 XXX (1,588) 27,022 7,610 XXX
25278X 10 9 |DIAMONDBACK ENERGY INC.................. .. | 08/20/2018. | EXTERNAL MANAGER TRADES... | .......... 3,850.000 | .......... 475,560 XXX | 472,934 | oo | e e | s 0 472,934 | oo | i 2,626 | .o 2,626 | ..o 878 XXX [
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254709 10 8 |DISCOVER FINANCIAL SERVICES... ..| 07/09/2018. | VARIOUS 808.000 ..57,591 XXX ..99,087 42,196 ...(42,196) 56,891 XXX
25470F 30 2 |DISCOVERY INC SERIES C .| 07/30/2018. | VARIOUS........ 890.000 .22,619 XXX 123,628 | s | e | e | e 6,256 (6,256) 17,373 XXX
25659T 10 7 |DOLBY LABORATORIES INC CLASS A.... |.. | 08/20/2018. | EXTERNAL MANAGER TRADES... 3,290.000 225,381 XXX 202,960 | ..oovvoiireririeiinninns | e | e | oo 0 202,960 | ...ooovrierirenes | o 22,421 | ... 22,421 | oo 1,053 XXX [
256746 10 8 |DOLLAR TREE INC.....cocorvrirreririirirririns ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | .......... 1,560.000 | .......... 132,514 XXX ] 132,600 | ovoveceereerieriienn [ | v | e 0 132,600 (86) (86) XXX [
26884L 10 9 |EQT CORP . 1 08/20/2018. [ VARIOUS.........ovvvrerrrirreineincrins | eorerins 4,430.000 | .......... 220,911 XXX | 228444 | ... | e | e | o 14,268 | ........... (14,268) 214477 | e | e 6,734 | .ot 6,734 | .o 243 XXX [
269246 40 1 |E TRADE FINANCIAL CORP..........cccuvunec. .| 08/06/2018. | EXTERNAL MANAGER TRADES... | .......... 1,300.000 | ...ccoverne 77,907 XXX | 67,002 | oo | erireniinniennis | e | v 0 67,002 | ..oveiirrinns [ v 10,905 | ......... 10,905 | ..ovcvvirerinn XXX [
28035Q 10 2 |EDGEWELL PERSONAL CARE................ ..| 07/23/2018. | VARIOUS........ 6,420.000 338,753 XXX | s 322,208 | ..o | e | e | v 8,823 (8,823) 313,384 | .o | e 25,369 | ......... 25,369 | ..ovrercerininne XXX [
29265N 10 8 |ENERGEN CORP.......ccoovvummirrerirnrirceineens ..| 08/20/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | coovvverncene 7,732 XXX | e 5,294 | oot | e | e | e 0 5,294 | .o | e 2,438 | oo 2,438 | e XXX [
32008D 10 6 |FIRST DATA CORP CLASSA........ccccconee. .| 09/10/2018. | EXTERNAL MANAGER TRADES... | ........ 16,130.000 | .......... 387,700 XXX | 255,667 | ..ovvverirreriieinniiieies [ e | e | s 0 255,661 | ..o | e 132,039 | ....... 132,039 | .o XXX [
336433 10 7 |FIRST SOLARINC.....cccovverirmrrrnericrirenes ..| 09/10/2018. | VARIOUS........ 2,840.000 | .......... 147,084 XXX | 197,509 | ovoveeeveerierinenn v | veveeseseeseninns | e 47,954 | ... (47,954) 149,554 (2,471 | oo (2471) [ v XXX [
337932 10 7 |FIRSTENERGY CORP.......cccommrrmrrinrrrns .. | 09/04/2018. | EXTERNAL MANAGER TRADES... | ............. 620.000 | ....co.nc.. 23,312 XXX | 23,089 | oo | e | e | e 0 23,089 223 223 XXX [
345605 10 9 |FOREST CITY REALTY REIT INC TRUST |.. | 09/17/2018. | VARIOUS.........ccccruveirimrrnerrerrnns | crviens 23,810.000 | .......... 596,778 XXX ] 479,539 | oo | e | e | e 1,351 (1,351) 478,188 | ..o | e 118,589 | ....... 118,589 | ......... 4,412 XXX [
34959E 10 9 |FORTINET INC...oovoirmrierirererieineninns .. | 09/24/2018. | EXTERNAL MANAGER TRADES... | ........... 2,280.000 | .......... 197,735 XXX 0 110,329 XXX
36164V 30 5 |GCILIBERTY INC CLASSA........cccceuuunen. .. 08/13/2018. | VARIOUS........ 3,260.000 | .......... 155,340 XXX (7,156) 146,657 XXX
364760 10 8 |GAPINC .1 07/16/2018. | VARIOUS........ 3,330.000 | ... 97,411 XXX (4,608) 101,150 XXX
371559 10 5 | GENESEE & WYOMING INC CLASS A..... | .. | 09/04/2018. | VARIOUS........ 700.000 | ..ooooneees 62,386 XXX (756) 49,553 XXX [
371901 10 9 |GENTEXCORP... . 109/10/2018. | EXTERNAL MANAGER TRADES... XXX 0 11,395 XXX
384802 10 4 |WW GRAINGER INC ..| 07/16/2018. | EXTERNAL MANAGER TRADES... | .. XXX 0 26,475 XXX
388689 10 1 | GRAPHIC PACKAGING HOLDING. . [09/04/2018. [ VARIOUS.........oovverrrrrereerinineinns XXX | eienenB07,139 | e | v | eevneneninseinens | eeen 12,586 | i (12,586) 294,553 XXX
402635 30 4 |GULFPORT ENERGY CORP...........cccouuuue ..| 07/23/2018. | EXTERNAL MANAGER TRADES... | .......... 3,890.000 | ...ccvvvuee 46,032 XXX 0 33,182 XXX [
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES INC. |.. | 08/13/2018. | VARIOUS.. .4,690.000 XXX (2,389) 160,867 XXX
423452 10 1 |HELMERICH & PAYNE INC........cccovvvvnnece. ..109/10/2018. | VARIOUS........ 2,540.000 XXX (7,111) 161,950 XXX
42809H 10 7 |HESS CORP.....coooviririirisrireierieriens ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | .......... 1,650.000 | .......... 104,709 XXX | 92,653 | oo | e [ | e 0 92,653 | ..ot [ v 12,056 | ........ 12,056 | ............ 438 XXX [
436106 10 8 |HOLLYFRONTIER CORP.........ccoevrrerinnc. ..| 07/09/2018. | EXTERNAL MANAGER TRADES... | .......... 1,250.000 | ...oouveees 87,092 XXX | 58,314 | oo | erererinnrnens [ e | e 0 58,314 | oo | v 28,777 | oo 28,777 | .. 825 XXX [
44919P 50 8 [IAC INTERACTIVE.. . | 09/24/2018. | EXTERNAL MANAGER TRADES... .1,060.000 | .......... 208,251 XXX 0 158,735 | ovoeverrenns | e 49,516 XXX
452327 10 9 |ILLUMINA INC....cooorvvrriirineisniissieiis .. | 09/24/2018. | EXTERNAL MANAGER TRADES... | ............. 290.000 | ...coovvne 92,596 XXX | 84,705 | coooverrireiieriseiens | eeerenrinsieenns | e | v 0 64,705 | ..oveevinrinnns [ v 27,892 | ... 27,892 | ..o XXX [
462222 10 0 |IONIS PHARMACEUTICALS INC.............. ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | .......... 1,060.000 | ............ 48,987 XXX | s A4AT0 | oo | e | e | s 0 470 | o | s 4817 | oo 4817 | o XXX [
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464287 46 5 |ISHARES MSCI EAFE ETF. . 107/09/2018. | SUSQUEHANNA..........ovvvrrmrrnnns | e 140,525.000 | ....... 9,573,313 XXX | 10,001,094 .10,001,094 .(427,781) | ... (427,781) | ..... 190,207 XXX
48020Q 10 7 |JONES LANG LASALLE INC.......ccrvvurnen. .. | 09/10/2018. | EXTERNAL MANAGER TRADES... | ........... 2,700.000 | .......... 412,405 XXX | s 431,100 | oo [ e | e | e 0 . 431,109 | oo | e (18,704)| ........ (18,704) | ......... 1,107 XXX [
482480 10 0 |KLATENCOR CORP.......ccooormmrvrrrirerirens ..| 08/13/2018. | EXTERNAL MANAGER TRADES... | .......... 5,000.000 | .......... 530,642 XXX | 512,650 | ..ovvoeireriirineiienes [ e | e | s 0 . 512,650 | ..o | s 17,992 | ... 17,992 | ......... 3,750 XXX [
485170 30 2 |KANSAS CITY SOUTHERN.........cccovmrrenecn ..| 07/16/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | c.ovvvenee 10,621 XXX | 10,596 | oo [ | e | e 0 . 10,596 25 25 | e 72 XXX [
49446R 10 9 |KIMCO REALTY REIT CORP.......c.coevvrnee. ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | ........... 2,550.000 | ..coonnens 42,680 XXX | s 39,876 | covorvenereniirineines | veererinnrnenis | eererinsiennenes | e 0 . 39,876 2,805 2,805 | ..o 714 XXX [
500255 10 4 |KOHLS CORP........cocrirmreirernriniireririrnns .. | 07/09/2018. | EXTERNAL MANAGER TRADES... | .......... 1,040.000 | ...cccvenee 73,991 XXX 0 . 67,163 XXX
526057 10 4 |LENNARACORP ..| 09/10/2018. | VARIOUS........ 640.000 XXX (4,087) . 33,600 XXX
526057 30 2 |LENNAR CORP CLASS . [ 09/04/2018. [ VARIOUS.........oovvrerirrirreinernerins | everiens 1,250.000 XXX (6,281) . 53,363 XXX
530307 10 7 |LIBERTY BROADBAND CORP SERIES A.|.. | 08/06/2018. | EXTERNAL MANAGER TRADES... .2,778.000 | .......... 211,406 XXX ] 204,483 0 . 204,483 XXX
530307 30 5 |LIBERTY BROADBAND CORP SERIES C |.. | 08/20/2018. | EXTERNAL MANAGER TRADES... | .......... 7,590.000 | .......... 586,924 XXX ] s BA9,871 | oo [ e | e | e 0 . 549,871 | .ovvevvnirnes [ v 37,054 | ........ 37,054 | ..o XXX [

LIBERTY MEDIA LIBERTY SIRIUSXM
531229 40 9 |COR .. | 09/04/2018. | EXTERNAL MANAGER TRADES... | ............. 570.000 | ...c........ 26,813 XXX | e 23827 | oo | eeeneriissinens | e | e 0 . 23,427 | oo | e 3,386 | .o 3,386 | .o XXX [
LIBERTY MEDIA FORMULA ONE CORP

531229 85 4 |SER ..| 08/27/2018. | VARIOUS........ 520.000 | ..o, 19,188 XXX | 17,968 | oo [ | veveeisniieniens | s 1,895 (1,895) . 16,073 | oo | e 3115 | v 3115 | s XXX [
53219L 10 9 |LIFEPOINT HEALTH INC......cccocvvvrrrrerir ..| 07/30/2018. | EXTERNAL MANAGER TRADES... | .......... 1,750.000 | .......... 113,056 XXX | 82,250 | cvvurvenrrerirerirneries | erererinnnienis | e | e 0 . 82,250 | ..oovereerirines [ v 30,806 | ......... 30,806 | ...ovvrerrriinne XXX [
538034 10 9 |LIVE NATION ENTERTAINMENT INC....... .| 08/06/2018. | VARIOUS........ 6,190.000 | .......... 306,941 XXX | 263,366 | ..ocvoeerrrineineriienes | e | e | e 3,843 (3,843) . 259,523 | ..o | e 47,418 | ........ AT 418 | . XXX [
55616P 10 4 |MACYSINC .| 09/17/2018. | EXTERNAL MANAGER TRADES... | .......... 5,075.000 | .......... 184,949 XXX ] 176,267 0 . 176,267 | ..o | 008,682 | ......8,682 | oo 1,916 XXX
565849 10 6 | MARATHON OIL CORP.. . 109/10/2018. [ VARIOUS........c.ovrvmrvrerireerriniinns 1,030.000 | ........... 222,622 XXX | e 197,719 (1,743) . 195,976 | .ooovvvvverrverns | 000r..26,646 | ........26,646 | ......... 1,208 XXX
59408Q 10 6 |MICHAELS COMPANIES INC. .| 07/17/2018. | EXTERNAL MANAGER TRADES... .1,860.000 ..36,473 XXX 0 . 35,656 817 817 XXX L.
595017 10 4 |MICROCHIP TECHNOLOGY IN .| 08/20/2018. | VARIOUS........ 570.000 | ............47,020 XXX . 0 . 51,842 | oo | s (4,821) | .ovvvne (4,821) | covvonenn 415 XXX L.
608190 10 4 |MOHAWK INDUSTRIES INC ..| 07/30/2018. | VARIOUS........ 700.000 | .......... 142,344 XXX | et TTTABT | s v | cevieeiseinssienns | oo 27,468 |........... (27,468) . 149,989 | oo | e (7,645) | .......... (7,645) | ... XXX L.
620076 30 7 |MOTOROLA SOLUTIONS INC... .| 07/13/2018. | PRIOR YEAR INCOME. . XXX 0 . 0 XXX L.
629377 50 8 |NRGENERGY INC.. .1 07/09/2018. | EXTERNAL MANAGER TRADES... .9,600.000 | .......... 296,567 XXX v 238,176 | ... 0 . 238,176 58,391 58,391 XXX
62944T 10 5 |NVRINC ..| 08/16/2018. | EXTERNAL MANAGER TRADES... | ............. 178.000 | ..ocevee 480,793 XXX | s 498,400 | ...vonverrieierienes [ e | s | s 0 . 498,400 | ..o | e (17,607) | ........ (17,607) | ..cvvveverrirnns XXX [
641100 10 4 |NETAPPINC .. | 09/20/2018. | EXTERNAL MANAGER TRADES... | .......... 3,250.000 | .......... 256,007 XXX 0 . 197,113 | oo | s 58,895 | ........58,895 | ... XXX
655044 10 5 |NOBLE ENERGY INC. wer | .. | 09/10/2018. | VARIOUS........ 2,280.000 | ............ 66,007 XXX (1,856) . 79,535 | oo [ s (13,528) .(13,528) | ... XXX .
670346 10 5 |NUCOR CORP.......ccccovvvmiieirrrineineiis ..|07/09/2018. | VARIOUS........ 370.000 | ..cooonee. 23,568 XXX | 37,810 | e [ vvrerenneirenns | vevenensennninns | 00 15,207 [ i (15,207) . 22,603 965 965 XXX [
67059N 10 8 |NUTANIXINC CLASS A......ccccvvvmrrvirins .| 08/27/2018. | EXTERNAL MANAGER TRADES... | ............. 850.000 | .....oo.uc 46,613 XXX | 43,835 | i | s | e | e, 0 . 43,835 | .o | s 2,778 | oo 2,778 | oo XXX [
680223 10 4 |OLD REPUBLIC INTERNATIONAL CORP. | .. | 09/24/2018. | EXTERNAL MANAGER TRADES... | .......... 6,030.000 | .......... 136,769 XXX | s 120,057 | covoreerererrnerneeins | e | veveeessesissines | e 0 . 120,057 | oveovererenes | s 16,712 | e 16,712 | .oooec 3,528 XXX [
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695156 10 9 | PACKAGING CORP OF AMERICA CORP. |.. | 07/16/2018.| VARIOUS........ 100.000 XXX (751) 11,179 XXX
700517 10 5 |PARKHOTELS RESORTS INC ..| 09/17/2018. | VARIOUS........ 9,240.000 | ... XXX | 297,468 | oo | v | eevneneninseinens | e 14,446 | i, (14,446) 283,021 XXX
703395 10 3 |PATTERSON COMPANIES INC .. | 09/04/2018. | VARIOUS........ 400.000 | ..............9,372 XXX (3,776) 8,892 XXX .
703481 10 1 |PATTERSON UTIENERGY INC................ .. | 08/20/2018. | VARIOUS........ 610.000 | ...occvvnee 10,485 XXX (2,894) 10,980 XXX [
72147K 10 8 |PILGRIMS PRIDE CORP.........c.coevvrrrrrnnvns .. | 09/04/2018. | EXTERNAL MANAGER TRADES... | .......... 6,240.000 | .......... 115,182 XXX | 125,611 | coooreeeeerieeinenns [ e | cevsesessensssiinns | oneessensensinns 0 . 125,611 | oo | e (10,429)| ........ (10,429) | ..voovverrirnens XXX [
733174 70 0 |POPULARINC......cccovvvmirieririiiriiriniiis .| 09/24/2018. | EXTERNAL MANAGER TRADES... | ........ 19,900.000 | ....... 1,001,473 XXX | 817,920 | ...ovoevveeieienieenns [ e | oo | e 0 . 817,920 | oo | e 183,553 | ... 183,553 | ......... 8,955 XXX [
743315 10 3 |PROGRESSIVE CORP........ccccosvvvmrrirrrinnes .. | 09/24/2018. | EXTERNAL MANAGER TRADES... | ............. 680.000 | .....ovve. 45,924 XXX | 38,201 | oo | e | e | e 0 . 38,291 | oo [ e 7,633 | oo 7,633 | oo XXX [
74915M 10 0 |QURATE RETAIL INC SERIESA.............. ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | ........ 10,900.000 | .......... 238,775 XXX | 231,298 | ..o [ e | e | s 0 . 231,298 | .o | e TATT | s TATT | e, XXX [
751212 10 1 |RALPH LAUREN CORP CLASSA............. .| 09/17/2018. | VARIOUS.......ccoomrrriririiininrinnns | e 1,910.000 | ........... 251,444 XXX rerrereen2B9,255 | oo | e | e | s 8,892 (8,892) . 230,363 | ..o | s 21,081 | ......... 21,081 | .o 1,194 XXX [
75605Y 10 6 |REALOGY HOLDINGS CORP..........cccccen. .. | 09/04/2018. | EXTERNAL MANAGER TRADES... | ........ 11,145.000 | .......... 236,621 XXX 0 . 254,106 | ..ocverrercenns | e (17,485) | ........ (17,485) | ......... 2,916 XXX
7591EP 10 0 |REGIONS FINANCIAL CORP. .. 07/02/2018. | PRIOR YEAR INCOME. . XXX 0 . 0 9 XXX
759509 10 2 |RELIANCE STEEL & ALUMINUM .1 07/16/2018. | VARIOUS........ 100.000 | coovverevene 9,053 XXX (286) . 8,574 | oo | e 479 | o 479 | e 100 XXX
78667 10 8 | SAGE THERAPEUTICS INC... .. | 09/24/2018. | EXTERNAL MANAGER TRADES... ....840.000 XXX 0 . 131,431 XXX
79546E 10 4 |SALLY BEAUTY HOLDINGS INC . [09/17/2018. | VARIOUS........ 2,620.000 XXX (5,148) . 41,999 XXX

SANTANDER CONSUMER USA
80283M 10 1 |HOLDINGS IN .| 09/17/2018. | VARIOUS.......ooomrvririceieniininens | cevrvennnd 4,550.000 XXX (1,584) . 86,860 XXX
827048 10 9 |SILGAN HOLDINGS INC. ..| 07/23/2018. | VARIOUS........ 700.000 XXX (924) . 18,781 XXX
832696 40 5 |JMSMUCKER . | 08/27/2018. | VARIOUS........ 200.000 XXX (2,708) . 21,496 XXX
845467 10 9 | SOUTHWESTERN ENERGY........cccoovurvnnee ..| 07/16/2018. | EXTERNAL MANAGER TRADES... | .......... 8,430.000 | ....covvnee 43,813 XXX | s 31,022 | oo | e | e | e 0 . 31,022 XXX [
848610 10 5 |SPIRITMTAREIT...ccosinirireierieriseeienns .. | 09/24/2018. | EXTERNAL MANAGER TRADES... | .......... 1,540.000 | ...oocvenee 16,813 XXX | e 12,531 | oo [ | ceveseeseeissinns | e 0 . 12,531 XXX [
852234 10 3 |SQUARE INC CLASSA.. ... | .| 09/10/2018. | EXTERNAL MANAGER TRADES... | .......... 1,840.000 XXX ..83,438 0 . 83,438 XXX
858119 10 0 |STEEL DYNAMICS INC.. ..| 07/09/2018. | VARIOUS 770.000 XXX ..55,205 21,156 |...........(21,156) . 34,049 XXX
858912 10 8 |STERICYCLEINC .| 08/13/2018. | VARIOUS........ 3,240.000 XXX ] 211,878 | e [ e e | s 3,154 (3,154) . 208,524 XXX
87336U 10 5 | TABLEAU SOFTWARE INC CLASSA....... .. | 09/24/2018. | EXTERNAL MANAGER TRADES... | ............. 540.000 | ............ 59,670 XXX | 49,203 | ..o | e | e | s 0 . 49,203 XXX [
873868 10 3 | TAHOE RESOURCESINC........cccoonivrnnen. .. | 08/20/2018. | EXTERNAL MANAGER TRADES... | ............. 500.000 | ..coovvrrnnee 1,911 XXX | e 2,025 | oo | e | e | e 0 . 2,025 XXX [
TAKE TWO INTERACTIVE SOFTWARE

874054 10 9 |INC .. | 09/04/2018. | VARIOUS 910.000 XXX 88,980 XXX L.
879010 10 5 |TEGNAINC...ccovvvirirerrreirerirerieceneees .. | 09/04/2018. | VARIOUS........oooomererimirinerirenirnne | cvvnens 10,960.000 XXX 118,916 XXX L.
880770 10 2 |TERADYNEINC ..|07/16/2018. | VARIOUS........ 2,230.000 XXX 84,896 XXX L.
889478 10 3 |TOLL BROTHERS INC . [09/10/2018. | VARIOUS........ 2,250.000 XXX 83,228 XXX L.
89400 10 7 |TRANSUNION .| 09/24/2018. | EXTERNAL MANAGER TRADES... ....330.000 XXX 0 . 18,424 XXX
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90184L 10 2 |TWITTERINC . [09/20/2018. [ VARIOUS..........ovvvrrirerireniirinnins | vvvis 15,600.000 | .......... 567,387 XXX 526,656 | ....vvurrerrrcriiriins | rerernerienienins [ e | e 74,100 | ..ovvrnnee (74,100) 452,556 | ....vveorrininn | e 114,831 | ....... 114,831 XXX
91307C 10 2 |UNITED THERAPEUTICS CORP.... .1 07/16/2018. | EXTERNAL MANAGER TRADES... XXX 0 47,191 4,227 4,227 XXX
922406 10 1 |VECTREN CORP.... . | 09/04/2018. | EXTERNAL MANAGER TRADES... XXX 0 6,176 962 962 XXX
922475 10 8 |VEEVA SYSTEMS INC CLASS A .. | 09/24/2018. | EXTERNAL MANAGER TRADES... 2,410.000 ..248,942 XXX 0 139,563 | ..o | e 109,379 ..109,379 XXX
928254 10 1 |VIRTU FINANCIAL INC CLASSA... . [09/17/2018. | VARIOUS.......cooeverereereireniseinns 1,120.000 ....24,076 XXX (3,791) 29,736 | oo | s (5,660) | ......nc. (5,660) XXX
92927K 10 2 |WABCO HOLDINGS INC.......cocornrrvrrirnnnns .. | 09/04/2018. | EXTERNAL MANAGER TRADES... | .......... 1,160.000 | .......... 142,985 XXX | 135,743 | oo [ e | eeviesisesinnsinns | e 0 135,743 | oo | v 7,242 | e 7,242 | oo, XXX [
94419L 10 1 |WAYFAIRINC CLASS A....ccooovvvrerrrrirennne .. | 09/24/2018. | VARIOUS........cooovrverrerereniirinens | cevvrerirnens 90.000 | ..cooveee. 12,340 XXX | 8,702 | covoreerrecenerieniins | verienienineens | v | e 625 (625) 6,078 6,262 | ...coonc 6,262 | ..ovveiriinine XXX [
95040Q 10 4 |WELLTOWER INC......ccosvvvmriniricrirerireens ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | ............. 550.000 | ...ooonee. 36,680 XXX | e 29,788 | cooueeeeereeierineinnes | reeserissinenis | e | cerieseieenienes 0 29,788 | ..ovveeeiernns [ e 6,892 | .ot 6,892 | ... 957 XXX [
958102 10 5 |WESTERN DIGITAL CORP ..| 09/17/2018. | EXTERNAL MANAGER TRADES... | .......... 2,640.000 XXX 0 204,362 | .oovorecinns | e (14,987) | ........ (14,987) | ......... 3,665 XXX
960413 10 2 | WESTLAKE CHEMICAL CORI .. |.. | 07/09/2018. | VARIOUS.... 700.000 XXX (1,715) 75,341 | oo | e 1,920 | cooovienne 1,920 | ..o 294 XXX
966387 40 9 |WHITING PETROLEUM CORP................. .. 08/06/2018. | VARIOUS.........ccooevviiieriiniinninnns | o 1,162.000 XXX (153) 61,261 | oo | e (4,827) | ..veeee. (4,827) [ .oveicirines XXX [
98138H 10 1 |WORKDAY INC CLASS A......cccovvvirerirnnne .. | 09/10/2018. | EXTERNAL MANAGER TRADES... | ....cccoouuee. 60.000 XXX 0 7,267 | oo | v 1,282 | covovene 1,282 | o XXX [
981475 10 6 |WORLD FUEL SERVICES CORP... ..| 07/23/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 XXX 0 2,041 XXX
98212B 10 3 |WPXENERGY INC . | 08/20/2018. | VARIOUS.... 6,070.000 XXX (1,444) 109,442 XXX
983134 10 7 |WYNN RESORTS LTD.....covvvvrirerirrrirnnens ..| 07/16/2018. | EXTERNAL MANAGER TRADES... | ............. 600.000 | ............ 99,067 XXX | 98,502 | cvvuurverrierirrirniies | e | e | e 0 98,502 565 565 | ..o 450 XXX [
98936 10 1 |ZENDESK INC......cooovierrierrcrienrieireens .. | 09/24/2018. | EXTERNAL MANAGER TRADES... | ............. 210.000 | ..oovvrnee 14,364 XXX | 12,758 | vooeeerieerneeienins [ eorerinsineniinnns | veveseesssesssinns | e 0 12,758 | oo | e 1,606 | oo 1,606 | ..ooverricrin XXX [
98978V 10 3 |ZOETIS INC CLASS A.....coovvvvrriniinriinns .. | 08/06/2018. | VARIOUS.... 250.000 22,749 XXX | 18,618 | oo [ | ceviseesessinsiens | oneeseeiiinsins 0 18,618 | .o | s 4131 | 4131 | e 58 XXX [
G0585R 10 6 |ASSURED GUARANTY LTD .. | 09/04/2018. | EXTERNAL MANAGER TRADES... | ....ccccouues 40.000 | .coovvvrnee 1,635 XXX 0 1,429 XXX
G60754 10 1 |MICHAEL KORS HOLDINGS LTD.. .. 07/09/2018. | VARIOUS.... 3,100.000 207,719 XXX (4,061) 192,448 XXX
G98294 10 4 |XL GROUPLTD . | 07/02/2018. | PRIOR YEAR INCOME. XXX 0 XXX
H8817H 10 0 | TRANSOCEAN LTD.....ccccovvermrrrerririririns ..| 07/09/2018. | EXTERNAL MANAGER TRADES... | ........ 14,410.000 | ..ocvvveee 196,596 XXX | 160,891 | ovorerereerirnerieenns [ | vevereeessessssines | e 0 160,891 | vvveeeecrienes | s 35,705 | ......... 35,705 | ..o XXX [
N59465 10 9 |MYLAN NV, . [ 08/27/2018. [ VARIOUS.........oovvveririreirneienis | veiis 1,850.000 | ...oocvenee 70,894 XXX | 78,604 | .ooierireiieeineines | eeerserissinnes [ ceneriinsiesiienes | e 11,745 | ... (11,745) 66,859 | ..ocvvrrirrirens | e 4,035 | .o 4,035 | .o XXX [
V7780T 10 3 |ROYAL CARIBBEAN CRUISESLTD......... .| 08/27/2018. | EXTERNAL MANAGER TRADES... | .......... 1,090.000 | .......... 129,447 XXX | 112,924 | oo [ | e | e 0 112,924 | oo | e 16,523 | ......... 16,523 | ......... 1,308 XXX [
550021 10 9 |LULULEMON ATHLETICA INC... .| 09/24/2018. | EXTERNAL MANAGER TRADES... | ....cccconuee. 30.000 4,718 XXX 0 {72 IR I 1,947 XXX
G97822 10 3 |PERRIGOPLC C|09/17/2018. | VARIOUS.... 6,960.000 ..518,997 XXX | e 541248 | s e [ | 0033794 | (33,794) 507,454 | .oooovvviren | e 11,544 XXX
P31076 10 5 |COPA HOLDINGS SA-CLASSA................ C| 09/04/2018. | VARIOUS.... 940.000 | ...coovvnee 79,700 XXX ,632 | .o (28,632) 88,943 | ..o e (VLK) ] (9,243) | ... 1514 XXX [
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS................ .o.cvveevevvereeereeeeeeereeeeeieseeeesvesseeeessereseeneessesneeneensnne | cnee 30,161,633 XXX ] 29442214 | 0 0 | 0 [ 875,806 | ......... (875,806) | ..voovvncrinans [V 28,566,409 | ....cooveens 0].1,595229 |..... 1,595,229 | ..... 285,620 XXX XXX
Common Stocks - Mutual Funds
701769 40 8 |PARNASSUSEQUITYIS.... | . ‘ 09/28/2018. | FIDELITY CAPITAL MARKETS.... ...12,932 XXX ..11,854 . ‘ 0 ‘ 11,854 XXX
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Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
92646A 82 3 |VICTORY SPECIAL VALULE I.... ... | .| 09/28/2018. | FIDELITY CAPITAL MARKETS ....9,89 XXX ..(680)] ... (680) 9,527 369 369 XXX L.
315911 76 8 |FIDELITY SPARTAN 500 INDX-IV............. | .. | 09/28/2018. | FIDELITY CAPITAL MARKETS e 12,783 XXX )| o | e (56) 11,890 893 893 XXX
9299999, Total - Common Stocks - Mutual Funds 35,611 XXX | 33,271 )| ... 0 (736) 0 33,271 0 2,340 2,340 XXX
9799997. Total - Common Stocks - Part 4 e et | cneas 30,197,244 XXX ] 29,475,485 ) IS | I PO 875,806 | ........ (876,542) 0 28,599,680 0 [..1,597,569 |..... 1,597,569 | ..... 285,844 XXX
9799999. Total - COMMON SEOCKS. ... eeib st | oanes 30,197,244 XXX .. 29,475,485 )] . 0 ... 875,806 | ......... (876,542) 0 28,599,680 0..1,597,569 |..... 1,597,569 | ..... 285,844 XXX
9899999. Total - Preferred and Common Stocks e e | anins 30,197,244 XXX | 29,475,485 )] I 0 ... 875,806 |........ (876,542) 0 28,599,680 0 [..1,597,569 |..... 1,597,569 | ..... 285,844 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....336,935,810 XXX ....339,278,515 )| e (538,473)|..1,392,490 | ...... (1,931,699) 0 336,703,175 0 59,398 59,398 | ..6,426,943 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch.DB -Pt.D-Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, N.A...........ccccconevnverrneecnnennne. 270 Park Avenue, New York City, NY, 10017. 8,214,249 211,429,396 | e 6,822,387 | XXX
JP Morgan Chase Bank, NAA............ccocovonmveriinnennnne. 270 Park Avenue, New York City, NY, 10017, 50,000 50,000 50,000 | XXX
JP Morgan Chase Bank, NAA............cccccoomvrvcvvivcienenenne. 270 Park Avenue, New York City, NY, 10017, (33,583,827) (3,057,718) (3,364,598) | XXX
JP Morgan Chase Bank, NAA............cc.ccoeooenvrerereennnee. 270 Park Avenue, New York City, NY, 10017 2,448,403 (9,599,603) | ..ooovvnen (13,290,694) | XXX
Bank of New York Mellon...............ccooevvovnnrveennernrinnenns 6023 Airport Rd, Oriskany, NY 13424 69,298 1,607,177 1,152,656 | XXX
Federal Home Loan Bank of Indianapolis...................... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240... 746 697 577 | XXX
State Street Bank and Trust Company. 801 Pe ylvania, Kansas City, MO 64105. 69,792 51,222 291,657 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (22,731,339) 481,171 (8,338,015) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (22,731,339) 481,171 (8,338,015) | XXX
0599999. Total Cash, XXX XXX 0 0 (22,731,339) 481,171 (8,338,015) | XXX

QE12




Statement as of September 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

€130

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

CVS CAREMARK CORP 2.25 12/05/18 RI . 09/10/2018 12/05/2018....... ..(1,899)
CLEVELAND ELECTRIC ILLUMIN 8.87 11/15/18........ooovvveverevereverevsrsnsesnesnesessessssesssssessssssssesssssseeeee . 08/31/2018, 11/15/2018....... ..402,962 | ... . .(12,566)
DISCOVERY COMMUNICATIONS 0 10/31/18 MD 09/24/2018, 10/31/2018....... 8,976,736 2,115
DOMINION RESOURCES INC. 0 10/19/18 VA 07/25/2018, 10/19/2018 3,795,478 17,083
ENTERGY CORPORATION 0 10/18/18 LA.... 08/13/2018. 10182018 |, 2,496,954 8,779
HARRIS CORPORATION 0 10/29/18 FL 09/28/2018 10/29/2018 .3,991,160
LOCKHEED MARTIN CORPORATIO 1.85 11/23/18 08/31/2018, 11/23/2018....... ..499,539

08/15/2018,
08/31/2018,

10/15/2018..
11/15/2018

MARSH & MCLENNAN COMPANIES 2.55 10/15/18.
MAXIM INTEGRATED PRODUCTS | 2.5 11/15/18

WASTE MANAGEMENT INC 0 10/18/18 TX 09/14/2018, 10/18/2018
WM WRIGLEY JR CO 2.4 10/21/18 IL 08/31/2018, 10/21/2018
BELL CANADA 0 11/06/18 08/15/2018, 11/06/2018
ROGERS COMMUNICATIONS INC 0 10/10/18 09/06/2018, 10/10/2018
SUNCOR ENERGY INC. 0 10/05/18. 08/31/2018, 10/05/2018
SKY PLC 9.5 11/15/18......cooiiciicisicsieeicceecsrisii 08/24/2018, 11/15/2018

VOLKSWAGEN INTERNATIONAL F 2.12 11/20/18 08/31/2018 11/20/2018
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. s s
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............ccccovivrrinirirerinrineiiniicieinns
Total Bonds

7799999. Subtotals - IsSUEr OBGatONS.....ccovcvvessvvrssvrssssvssssssssssssss s e erl IR 59,238,762 | .oovooccrssersseesse 227469 | oo (131,258)
8399999, SUbLOaS - BONAS...ooscvvssvvrssssssssissssssssssisss s s el I 59,238,762 | ..oooororsssessssesnn 227,469 | coovoresseersrses (131,258)

Exempt Money Market Mutual Funds as Identified by the SVO

00142W 84 3 JAIMPREMIER US GOV CLINST ....oovvvovoeeseesesreeeeveooeeeesssseseeesesssesssssssseseessessessssssssseneesessssesssassnesensennes 06/25/2014....... [ covrvereeeveessorinns o | oo 1,000,000 10,121
857492 70 6 |STATE STRINSTI US GOVT CLINST............. 09/28/2018....... | v [ | e, 21,487,034 8,576
31617H 10 2 |FIDELITY GOVERNMENT MMKT 09/28/2018....... 11,769 47
8599999. Total - Exempt Money Market Mutual Funds as [dentified DY the SVO............. iR b Shs e s s REaR e844SR bR LRELR Rt | 22,498,803 0 18,744
All Other Money Market Mutual Funds
092480 61 9 |BLACKROCK LIQ FD TEMPFUND-IN 09/05/2018....... 58,331
26188 20 6 |DREYFUS CASH MGMT CL INST NY 09/05/2018....... 219,193,361 | e | s 189,557
4812A0 36 7 | JPMORGAN PRIME CL CAPITAL.. 09/05/2018....... 13,249
52470G 88 2 |WESTERN ASSET 09/05/2018....... 7,230
60934N 20 3 |FEDERATED INSTL PRM OBLGNS CL IS 09/05/2018....... | eevevereeesssssereeenes | covseereneessessssiens | 1,380,343 12,070
61747C 71 5 |MRGN STNLY INSTILIQPRM CL IN 12/31/49 09/05/2018....... ..18,688,835 ....187,980
8699999. Total - All Other Money Market Mutual FUNS.............c.cocuiiiniinriinisnicssssiescsisnies ...55,458,402 | .... L0 ...468,417
8899999. Total- Cash Equivalents s | (TRl A [ —— 227,469 | coovvvvvvvceeees 355,903
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